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Statement as of June 30, 2013 of the BLUE CROSS BLUE SHIELD OF MICH'GAN
ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
Lo BONAS. ettt enn | beesennees 3,406,836,100 | ...vvovrereerirereerereeeireens | verrereens 3,406,836,100 | .......... 3,217,026,015
2. Stocks:
2.0 Prefermed STOCKS. ... ..cureieiierereieieis ettt sttt nnnnns | essessensnneanes 8,197,779 | o | e 8,197,779 | o 11,973,420
2.2 COMMON STOCKS.....coveerireerirrereereeeseisessssssseeesesssssesssssssssesessesssssssssessessssssnsssssessessassesssnsse | sessessns 2,448,060,601 | ..evvovreeeerireireerireieereens | veereneene 2,448,060,601 | .......... 2,332,481,238
3. Mortgage loans on real estate:
31 RIS NS, coeeeee sttt | eeeeeeseneaens 4,250,000 | .oocvveeicreneineeens | e 4,250,000 | ..ooovverennns 4,250,000
3.2 Other than firSt IENS........ueveeieririeisieirere et ssae e ssessssssssesss | setssssessessesssssssssessessassns | sessessessessassesssssssssessassns | sessessessssssssessnssessanens 0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).......ovieveieiecteie ettt bbbt b st ssssaenes | suesassinans 139,963,748 | ..ooveeeeeeeieeien | e 139,963,748 | ............. 144,023,412
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES). ..o veeereeseeseeseesees et eseesessess e ssee s st ees s bs s sessesse s e ssessessentnssessestessanes | sebssessssestassssnnssessessastnns | sessesssssessssassnssnsssessansans | sessessesssssnsssessnssessasens 0 |
4.3 Properties held for sale (less §.......... 0 ENCUMDBIANCES)......ceurererrireeeeeireieiieesneeseteesessees | seseeeseeeesessssssssseessessans | sessssssessssessessnssessessessans | sessessessassssssessessessasens [0 O
5. Cash ($....(122,182,541)), cash equivalents (§.......... 0)
and short-term investments ($.....446,846,750)...........ccocoeruereereeereeereeeeeeeseeeseesieeeseeseesieesiennas | eveeesseesens 324,664,209 | ....ccoovereerereeereeeeees | e 324,664,209 | ............. 514,868,735
6. Contract loans (including $.......... 0 PrEMIUM NOLES)......ivieiiieeiicisiteieieies ettt ssssesseses | crsssessessstessssssesssssssessess | seesessesssssssessessssassessssanss | sessessssesessssessesssssssens [0 O
T DBIVALIVES......ooovioieiii bbbttt | setises et | resie ettt | seseri s (O OO
8. Other iNVESIEA @SSELS.........uurereriiceiriericeieiceis sttt sstenns | eeessesenns 298,659,886 | .....oourererireiiienininines | cerieeiiens 298,659,886 | ............. 284,518,884
9. Receivables for SECUMHIES. .......c.oviriiiiririsrierieriet s ssesssesssessenies | erisesiaenes 373,353,905 | ..o | s 373,353,905 | ..o 498,052
10.  Securities lending reinvested Collateral @SSELS..........cviiiiiiiiiniiiesieiesese e sisnies | sevreresnenns 14,763,049 | ..o | evreieiinins 14,763,049 | .......c...... 17,620,770
11, Aggregate write-ins for iINVESIEA @SSELS.........c.cvieiiiiiieiceee et sntens | eersessstessessssessessesnaans (O I (O (O I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....ceieeieieieeeseeie e | seveenaens 7,018,749.277 | oo [ - 7,018,749,277 | .......... 6,527,260,526
13. Title plants less §.......... 0 charged off (for Title insurers only)
14. Investment income due and accrued
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............ccccvvvvvveens | evvrrerrnins 74,109,462 | ...ovvevrevveieieiseeiierinnns | cvreieinnens 74,109,462 | ...coovnnee 48,194,147
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMIUMS)........cceeieeinieiriies [ erreieiereieisssneesseseens | seessseseesseesssssessssssesses | sssesssssssesssssssesessssenns [0
15.3  AccCrued retroSPECHVE PrEMIUMS........vivuiuiueireiiieiseissiesess s ssse st sssessessssessessnss | sessessessnssssesssssssessssassesss | sessssessessssessassssessessssasses | sssessessssessessssessessnsenns [0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUETS............cociiiiiiinininrri i ssiins | seessseis s esiss | shiessiessiess s sssessenes | sesssissssssssensesseseins 0 [
16.2 Funds held by or deposited with reinsured COMpanies............cccoevveverericesivereeineens
16.3 Other amounts receivable under reinsurance contracts
17.  Amounts receivable relating to uninsured plans.............ccocvveieeniieececeee e
18.1 Current federal and foreign income tax recoverable and interest ther€oN...............cccceriiicveens [ ceveieeeseee e [ | e 0 [
18.2 Net deferred taX @SSEL..........cvvwwrrrrreieriereiesseeses st ssenssens | eressesssans 183,557,841 | oo 62,134,279 | ...covvv.nn. 121,423,562 | ....ovveeneen 99,855,251
19, Guaranty funds receivable OF 0N AEPOSIE..........c..crviveieiceieeetese et sssse et ssseses | eevessesessessessssssssssessssesses | srsssssesssssssesessssesesssssess | sesssessessesssssssessssesss [0
20. Electronic data processing equipment and SOftWare.............cccveveveveervcveeeieeieeseeee e | eeeveerenans 280,217,506 | ............. 245471178 | .o 34,746,328 | ............... 38,034,102
21.  Furniture and equipment, including health care delivery assets ($.......... 1) SRS IFSRR 9,451,097 | .ovovrveend 9,451,097 | oo 0 [
22. Net adjustment in assets and liabilities due to foreign eXchange rAtES...........ovrurerirrnrirriiniins [ corrreeeinennensissesisessssens | cereeessessssesssssssssesssssesss | sessessesssssssssssessassanes [0
23. Receivables from parent, subsidiaries and affiliates..............cccouerreererireeeieeceeeeeee e | covereieeiinnns 90,076,662 |......cevevirerererrcreeiiiees | e 90,076,662 | ............. 100,963,203
24. Health care ($.....86,530,671) and other amounts reCeivable.............c..coveeveereeereerveemeeersereenies | evveereeneens 144,325,580 | ...ccvvvneee 2,951,067 | ............. 141,374,513 | ............. 118,262,933
25. Aggregate write-ins for other than iNVested @SSEtS...........c.cveuvieciciecieieseeeeee s | creveeiinans 363,959,768 | ............... 32,258,395 | ....cco... 331,701,373 | ............. 366,166,867
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throuGh 25)...........evuuremiriresrmiereierseesseseseesssesesesssesssesssesssesess | seseesenes 8,381,865,880 | ............. 370,688,123 | .......... 8,011,177,757 | ......... 7,469,445,992
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........ccoevrieiens [ ervieiieisieisieeissieiees | cveresseissiesesesssesessssenns | evessssesessssessessssssens [0 T
28.  Total (LINES 26 NG 27)......cvuureerrriereieriieiriesieesisesesesssesss st sessssesssesssesssesssesssesssesssns | seseceens 8,381,865,880 | ............. 370,688,123 | .......... 8,011,177,757 | ......... 7,469,445,992
DETAILS OF WRITE-INS
1100, ettt | Setb iRttt | nents ettt nes | sebens et (O RN
1102, R | Setb sttt | nenie ettt s | eebeens et (O RN
1103, ettt | Seeb st b ettt | nenie ettt nes | et (O RN
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccccoeeviceeeiieiieceniiees | evveeeseseeeses e 0 [ oo 0 [ e 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE).........cccouievereiiieiiiiciesiceeieescieisnenn | eereresieressssresesssssenans (O 0
2501. Miscellaneous AcCoUNts RECEIVADIE. ..o | sessiesines 15,259,216 | ..ccvvvnnee 15,259,216
2502. Prepaid and Other ASSELS........c.ccciiiecieiiiececee ettt sennns | ebesssesesssens 8,051,631 | ..ovoeverrne 8,051,631 | woveverereeeeeeinas 0 [
2503. Interim Receivable from PrOVIGETS...........c..rwreiririierieesienseesisesessessesessesssesssessssssssens | sonessssesees 340,599,585 | .......cccoouu 8,898,212 | ............. 331,701,373 | oo 366,166,867
2598. Summary of remaining write-ins for Line 25 from overflow page.............ccceeveeeivceeieieeiiieiens | cviveeeiieeinns 49,336 | .o 49,336 | ooeeerieeeeeia 0 [ oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Lin€ 25 8DOVE).........cvuiveiriiminiiiniissienisesesenesenesensens | sesersncnsnas 363,959,768 | ...ccoovrnnes 32,258,395 | .o 331,701,373 | .o 366,166,867
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SHIELD OF MICH'GAN

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less §.......... 0 reinsurance ceded)..........couruririniiniiniesiesiesiesiesiens | e 606,732,400 | ..o | v 606,732,400 |................ 604,668,496
2. Accrued medical incentive pool and bONUS @MOUNS..........c.cceeveerenirireireinrnererernsrene | covrineineinenis 28,767,070 | oo | ceveeineienineene 28,767,070 | ..o 29,681,987
3. Unpaid claims adjustment EXPENSES..........cocuiiiininciinineinenisresesiesiesiesisesins | coneisssinseenes 86,884,080 86,884,080 | ....cococvvenenes 86,574,329
4. Aggregate health policy reserves, including the liability of §.......... 0 for
medical loss ratio rebate per the Public Health Service Act...........coeveeeveveeeveeeeieeen | e, 738,670,982 | ..o | vveeeieninnns 738,670,982 |.....cccoce... 765,363,027
5. Aggregate life POlICY MESEIVES. .......civiueieicieieie ittt ssssessnss | stsesassessessssessessssassessssasses | sssessssessessssessessssessesssseses | ossessessssessessssessesssassens [0 RN
6.  Property/casualty Un€arned PrEMIUM MESEIVE. .........c.uwurururrerrenrereeeiseesessesssessessessessssenns | sesssssssessssessassssssessessessesss | sesssessessessssssssessessassansns | stsessssessessasssssessessassnns (O TR
7. Aggregate Nealth ClaIM FESEIVES.........ccciviiiirie et sssessees | stsssssesessssessessssessessssasses | sressssesessssessessssessessssesses | ossessessssesessssessessssssens [0 RN
8. Premiums received iN @QVANCE..........ccciviriieiriieietciesie et sss s ssssesenns | srensesesssissesenns ABT3,87T | oo | ererreeaeisseeennsd 4,673,877 | oo 3,482,088
9. General eXpenses AUE OF ACCTUBM...........cucueuriieereiieeisierere s be s essebenss | sbesesesesinas 257,043,607 [ .ooveveeieerieereeiieeeeens | e 257,043,601 | ......conee 279,949,812
10.1 Current federal and foreign income tax payable and interest thereon
(including §$.......... 0 on realized gains (I0SSES)).......cuururrererrerrereireerrerneeeereesessessseeseseeeess | cereeseessseseeeees 9,369,524 | ... | e 9,369,524 | .....coovvenne. 14,848,791
10.2 Net deferred tax HabIItY...........cccovieiiceieicc e be s sssetens | cbesssissesessssssesssstesessssesass | esessssssesessesessssesesssssseses | sesesssesesesissesessssesessanes 0 [
11. Ceded reinsurance premiums PAYaDIE..........cccucuiviireiiveiieieieee et ssssesenas | sesessssesesssaenas 273,695 | ..o | e 273,695 | .coevererernnn, 1,739,898
12. Amounts withheld or retained for the account of others............cccccccviiviiniiciiciiciiciics [ 21,644,262 | .....oovviiininiens | e 21,644,262 | ...ccvvvvenenee 18,002,020
13.  Remittances and items N0t AllOCALEM. ..o | eerer e e e e 15,701,570 | oo | e 15,701,570 | oo 9,731,988
14. Borrowed money (including $.......... 0 current) and interest
thereon §.....804,270 (including §.......... 0 CUITENE)....oovecererreerieereseeesesseesesieneees. | crerereinnns 1,193,115,898 | ..o [ e 1,193,115,898 | ............. 1,061,956,761
15.  Amounts due to parent, subsidiaries and affiliates...........c.cccoevieierieiiiieicsecesees | e 38,303,828 | ..o | s 38,303,828 | ....ccoovernnn 50,367,059
16, DIIVALIVES......ceuereericieii sttt | et n e sttt ens | chenesens sttt es | Shresens et en et L0 RN
17, Payable fOr SECUMLIES.......c.vuiiveiieeiieiieiete ettt ssnas | seesessesssenes A47 131,837 | oo | e 447,131,837 | o 2,075,299
18.  Payable for SECUMtIES IBNAING..........cvvveverceeie et sssnas | serersssaesenans 14,763,049 | ..o | e 14,763,049 | ...ccccvvvnee. 17,620,770
19. Funds held under reinsurance treaties with ($.......... 0 authorized reinsurers
and§.......... 0 unauthorized reinsurers and certified §.......... 0 TRINSUIETS).....vurvirevrieieiens | evreesisesseisssessesssiesessssesss | sersssessessssssesssssssessessssenss | seessesssssssessessssessessssesses [0 RN
20. Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......corerrerrerrereenrereinirnenns | coreisressssnsessessessssessesssssns | sessessessesssssssssssssssessssssnsss | sessessessessessssssessessessasens [0
21. Net adjustments in assets and liabilities due to foreign exchange rates
22. Liability for amounts held under uninSUred pIans.............cccceveveieicveeeicieesie e | cveeeseesnnns 406,309,907 | ...cooverererireerreeenniees | e 406,309,907 | ....cccooevnnn 403,635,567
23. Aggregate write-ins for other liabilities (including $.......... 0 CUITENE)..voveeveereesneieisnees [ ererininns 1,012,545,070 | oo (U 1,012,545,070 |............. 1,059,150,833
24, Total liabilities (LINES 110 23)........ereurrerreerrerereeesseeenessseessseesssessseseesssessssssssssssssssseess | nsessseens 4,881,930,650 | ..ooouvrrreerrerneeinnennnn (U 4,881,930,650 | ............. 4,408,848,725
25.  Aggregate write-ins for special SUrpIUS fUNAS...........ccoeuvieieinirieireseesse s | cereereeneeas ) .0 O S XXX eoveieinieiens [ e [0 0
26.  COmMMON CAPItAl STOCK. ... cvureerereireeeerireieis ettt et st tssesnnes | fenesssnnenns ) .9 SN R XXX teveirieiees [ sssssssssiens | crevesssies s sens
27, Preferred Capital SIOCK.........ccvieierieiiisiecsee st ssees | nesensesnneas ) .0 O S XXX ovretririrenes [ ereieissesenssssesssseenssens | sesesssiesesssesesssssssesesens
28.  Gross paid in and contributed SUMPIUS............oveeuirereniiniieie et ssessssssns | eeeseieenas ) 9.9 IS IO XXX oveveirieiees [ ssissiesisiens | srevesssiesie s sesns
29, SUMIUS NOLES.....covvcviictcieiieete ettt bbb ae bbb ssnsaebennans | ebesssesens )9, CNIN RSN XXX ot | v s | evvssreses s ssesenas
30. Aggregate write-ins for other than special SUrplus funds...........cccooreereneneinnenennneinis [ v ) 9,9 GRS IR §.0.9 NN IR [0 TSN 0
31, Unassigned fUnds (SUMPIUS)..........cceuriiuereiiicieisiceiese et sen s | evesessesens )9, CRIN NSRRI D, 9,% TR IS 3,129,247,107 | ............. 3,060,597,267
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... 1) FSUURTRINN IS ) .0 N SR XXXovevririevees [ e esssesensens | crevessssesis s snens
32.2 .....0.000 shares preferred (value included in Line 27 §.......... 0)ererieereireerierieeiens | e D, 0, SN PR XXX otiereiirenies [ eerisiesisieississesssssniessssens | cresessssesisssssessesssssssesssens
33. Total capital and surplus (Lines 25 to 31 MiNUS LiNE 32).......c.ccoeuveeevruriveieiereeseveseiiees | ceveveesinnns ), 9.9, G IR D, 9.% O 3,129,247107 | ............. 3,060,597,267
34. Total liabilities, capital and surplus (Lines 24 and 33)..........cccevvvererrrieierieeneiieissesisnees | cevenseennnas D9, GO BT )00, SO IR 8,011,177,757 | .covvune. 7,469,445,992
DETAILS OF WRITE-INS
2301, POStretiremMent LIBDIIHES. .........c..vermreerererereeeereeeeeeisesessesseeesesessesssssessesssssssssssssesssss. | sevssssssssneees 890,401,806 | ...vcouverrreerrernreeneerneees | cereeeeenennns 890,401,806 | .....c.occernv.n 810,420,225
2302. Liability for UNCaShEd CRECKS............rveurvirrrirriiericeieriesiessseesiesesseseesssssssesssnenes | seesssssessssssncnes 7,689,059 | ...ooovverrreeriireinerineeenns [ e 7,689,059 | ..ocovvvvreerenne 8,705,526
2303. Interim Payable t0 PrOVIEIS........ccviiuiueiiiesicicesietseseets s esssesenns | essssssessssssens 15,146,563 | ...ovovereeeeieeeecesiins | e 15,146,563 | .....ccvevneve. 111,270,274
2398. Summary of remaining write-ins for Line 23 from overflow page..........cccocvvvveveneinrenns [ ceveveeiiennns 99,307,642 | ...ovvvererreeieeieiennns (01 99,307,642 |....ccovunnee 128,754,808
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 8bOVE)........ccevevirereriiriereisiereeisiene | e 1,012,545,070 | .oovieieciieienad (U 1,012,545,070 |............. 1,059,150,833
2507, oot | Hereneb ettt ens | Creen ettt | sttt ettt | reeei et
2502, oot s R | HEseeE et eeeE et s gt eees | £reessaees s st et nessenes | est et n st enens | neest et
2503, ook | Herenet ettt ens | frres ettt | sttt nens | reeet et
2598. Summary of remaining write-ins for Line 25 from overflow page...........cccoeveneenenenrneins | eeveneirnenns ) 9.9 N SR D0.9, GO [0 U 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE).........ccccevivcuerirircesisiererinieiens | coersniniesenas 0.9, Y P XXX oo,
300, ettt | HEseeE ettt eene | £reeR s e s st n s | et ettt st nens | ettt
3002, ooeeeeiceie s Rkt | Herene bbbt | Crren st enes | sttt enens | reest et
3003, oottt | HEsee R Rttt ne | £rees et e s st n et ntenes | sttt nt st | reeet sttt
3098. Summary of remaining write-ins for Line 30 from overflow page..........cccoveervernrnrnereins | evvriveiininns ) .0 SO DR 9.0 GO IR [0 N 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 8DOVE)........cvwrirerererrrmsererennisereeennns | eersessenenas 0.3, N ISR XXX oorernenerens | creresenesesss s O Y 0




Statement as of June 30, 2013 of the BLUE CROSS BLUE SHIELD OF MICH'GAN
STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1. MEMDEr MONNS.......ooiiiiii s | cosssssnes D, 0.0, STTIRIRY PR 9,063,640 |.....cccoeennnus 8,887,072 |......ccoo.ce.. 17,796,250
2. Net premium income (including §.......... 0 non-health premium iNCOME).........ccoueverirrnrees | cererreenee D09, N I 3,284,209,225 | .......... 3,114,607,071 | ........... 6,319,342,469
3. Change in unearned premium reserves and reserve for rate CreditS.........co.eereererenirerins | cevvreenee ) 9.9 S I 21,812,373 | o 70,399,786 | ..coovvvrnve 58,910,622
4. Fee-for-service (netof $.......... 0 MediCal EXPENSES).......c.rvrirerererireeercirerieiinnieieeresiesessinees | cereeesenes XXX ctrvieirrinnneen | ceeneiemensisseinsiensinsienes | sersssisssssssssssssesssssenes | aesessssessesssssenesessassees
5. RISK TBVENUE.......ouviiiiici bbb | essiessaas XXX i | e | o | s
6.  Aggregate write-ins for other health care related reVENUES...........covvvrerireineinrercnees | e XXX vveieivreens | e, 19,126,990 | ....coveeeee 17,228,000 | ..oocveveees 34,432,084
7. Aggregate write-ins for other non-health revenues..............coouevnvcicininincncrenneerens [ XXX o 0 [ s {0 R 0
8. Total revenues (LINES 210 7).ttt sssesssessas | sesesenenee ), 9.0 CRIRIRIRS IR 3,325,148,588 | .......... 3,202,234,857 | ........... 6,412,685,175
Hospital and Medical:
9. Hospital/mediCal DENEMILS...........cvuiviriiriiiii e ssines | cenesnesnesssssnssssiseninnes | seriesiens 2,325,206,733 | ....cco.ee. 2,266,376,952 | .......... 4,581,182,879
10, Other ProfeSSIONal SEIVICES...........ceeiiiveiirireisiiereie ettt ss s s ssssesesns | esessssesesessesessssnsesensnsnses | sosssesessssesns 53,057,901 | coovrereeee 54,179,225 | .............. 100,049,300
11. Outside referrals
12, EMeErgency room and OUL-Of-BrEa.........ceururireuierireieisireeseeseieesesseseeetsesesessssssssasessssessssasses | seseeesssseensssssesnsssssessesnes | stessessesesnssesssnssesessssees | stessesessssessessssessesnssassnes | sressessssessessssessessssessesees
13, PreSCIPHON ArUGS......ouveeveeiriiiiiiiiiiesieriesie ittt sttt | artsessseneesisesssessnessnessens | coneesnsesnees 442,782,370 | ..o 446,600,640 | .............. 868,739,945
14.  Aggregate write-ins for other hospital and MEICaL............ccouvrrirerirerereerieereees | e [0 T [0 {0 U 0
15. Incentive pool, withhold adjustments and bonus @MOUNLS..............ccceeiieveieiiieeieeeieees [ eeiiieisieseesisseiensnses | cvverereninnenas 20,146,235 | ................ 24425454 | ... 48,895,114
16, SUDLOLAl (LINES 9 £0 15)....euueereerueirreereeeseneseeeseesseest st sest st sesssssssnessas | aeesseesssessssnssssassssesssnns (V1 SO 2,841,193,239 | ........... 2,791,582,271 | ...coonee. 5,598,867,238
Less:
17, Net reINSUFANCE TBCOVETIES...........ouvueereecieiseeieeeseeeesee e ssssssessse e e esssss e sssssesesessensns | enssnesensseesssnssnesemenssnses | eemssnssnssnsssssessensenssnssenss | chssssemssnsenssnssnssemensenssnes | sobsnsonssssensesssnssnessssenincs
18.  Total hospital and medical (LINES 16 MINUS 17).......ccurverrrrmrrirreererieesseeeserssseessenssseessas | ceessnesessesssnssssssssssessnns (U R 2,841,193,239 | ........... 2,791,582,271 | wovvvnec 5,598,867,238
19, NON-NEAIH ClAIMS (MEL)........cveiiecieeee ettt senses | esessssssessssesessssssesessssnses | suesessesessssnsesessssesesssnsess | esssssesessssesessnsnsesessnsnsas | sbessesesessssssesessnsesassnseses
20. Claims adjustment expenses, including $.....72,856,187 cost containment EXPENSES........... | cveeeerrverreerneermereneenns | ovrevenceenns 171,693,778 | .............. 148,414,458 | ............. 340,387,526
21, General administrative BXPENSES...........c.cuciiereriiciriieiseiseise e esisnes | sorsessnesessesessesssssssenes | oeessesenenas 393,718,648 | .............. 318,752,186 | .............. 731,052,409
22. Increase in reserves for life and accident and health contracts (including
G 0 increase in reserves for life ONIY)........cooiceiercees e | coerersissreiessnssssresssesensnns | cresesssesssanns (4,879,671)] .ovovvreenne. (7,933,693) ] .ovovvvernnns (36,643,753)
23.  Total underwriting deductions (Lines 18 through 22).............ccceeiirniienniienieessees | e 0] v 3,401,725994 | ........... 3,250,815,222 | ........... 6,633,663,420
24. Net underwriting gain or (10ss) (LINeS 8 MINUS 23).......c.ccuveiririreiireirineeieiseseessseeeesseees | eeeeannnes .00, S [ (76,577,406) | ............... (48,580,365)| ............. (220,978,245)
25.  Netinvestment iNCOME BAMEM............c..voiieeiieiiciicetce ettt sessssseeseas | ebesstes st seerssestessstseinens | ereesereseisees 67,369,105 | ...covevveee 79,939,250 | .............. 158,127,747
26. Net realized capital gains (losses) less capital gains tax of $.....12,345,823............ccooveveiens [ eovrsrrseiieiieiesssssiesiienes | ceveersssnians 30,118,091 | ...cvveeee 72,202,610 | ..o 94,722,072
27.  Netinvestment gains or (I0SS€S) (LINES 25 PIUS 26)..........ccoevvveeeiverieriieieiseieiersseesieiessenes | crssiesisssssessssssessessnens (V) P 97,487,196 | .............. 152,141,860 | .............. 252,849,819
28. Net gain or (loss) from agents' or premium balances charged off [(@amount recovered
E - 0) (amount charged off $.......... 1) )
29. Aggregate write-ins for other inCOmMe Or eXPeNSES..........c.cvvvveneererceerneeneneereneennnenseenens | seseroressnsnsssensenennen0 [ voveinninnnn 10,011,420 | s 4,192,095 (268,260)
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 PIUS 29)........c..vvveerermimierierreesiereessesessesssseesssesseesens | seeeeins D 9.0 RTINS IR 30,921,210 | oovvvrrenne 107,753,590 | ...ovvvvreeene. 31,603,315
31.  Federal and foreign inCOME taXxes iNCUME..........c.euiveireiiirieieieeeie e esnsens | srsensenaa 0,00 S P 13,827,703 | ................ 70,287,804 | ............... 34,152,745
32.  Netincome (10ss) (LINES 30 MINUS 31).....cuevrerrirerrereiiireieiiisiseisissiessessssessessssesessssssessessnes | sesessesas XXX ovvvvereienes | e, 17,093,507 | wooveveiinne 37,465,786 | ......c..o....... (2,549,430)
DETAILS OF WRITE-INS
0601. Michigan ClAIMS TaX........c.rvrumreemrermreresresseessesssseesseessessssesssessssssssesssssessessssenssnessesssnnns | seeessnenes D 9.9 RTINS IR 19,126,990 | ....ovvvvvnven. 17,228,000 | ....ocvvvvenen 34,432,084
0B02. ..oooveveeeres et | eeeieenen XXX reviierrienns [ ervineriessinesiessiseesinenes | oo | eesssessssessssesssesssessseennes
0803, .oooovereietre e e | reeieenes XXX orvvievirerien | ereereneemiensieniessienenns [ oo | s
0698. Summary of remaining write-ins for Line 6 from overflow page...........cccouveveneneivneneinns [ covvienns ) 0,0 GO IR (01 T [0 T 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (Lin€ 6 @DOVE)........crverrieriiirrieniieasiiscisissnisnees | neeeesees XXXoeveeeerinnes | oneressieenes 19,126,990 | ...cooovenen. 17,228,000 | ..ooveviennns 34,432,084
0701, e | eeeieenen XXX reveierrieens [ ervineriessinesiessiseesinenes | coonesiesesesss s | eesseessssessssesssesseessseennes
0702, oottt | eeeseenes XXX reveieerieees [ erveneriesesnesiessisessnenes | coonessesssssssesssesssnsssns | sesssessssessssesssessseseseennes
0703, oot | rerirenen XXXorverrneerrees [ eevssnsemnssssnessssssssnssssneses | consessssssssssssssssssssssnns | sesssnsssnmssssnssssnssssansssnnees
0798. Summary of remaining write-ins for Line 7 from overflow page...........cccoeevninrnercrninninns | covereennas XXX evirvirereres [ e (01 SO [0 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (Lin€ 7 @DOVE).......ccourerirnrierinrinriniiirsisnisnissinens | corereneens XXXovverrirenerns o {01 [0 R 0
1401.
1402.
TA0B. oottt | SeeER ettt s st ennts | ress et e R ettt neest s | sessness st et nents | neessee sttt
1498. Summary of remaining write-ins for Line 14 from overflow Page...........cccevvrenreneerererninens [ ceverineineireneeesseieenns 0 | e (0 N [0 R 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LiN€ 14 @DOVE)........eviurreerriusrerismeesirnesesseassessees | cesmeesssrsssasssssssssssneens {01 {01 (U 0
2901, MiSCEIANEOUS INCOME........uuveurirrirrinirierieiieiiesi ittt | cnbrentsenisessseninessssnsnssanes | seserinssenssens 10,011,420 | coovcvercrrinnes 4,192,095 | oo (268,260)
2902, .ooeeeeeu ettt | ee s et ene s tns | eesseeetseee s enst st eenteneten | eeessness e s et nes | sereess ettt
2903, oottt RS R £ R R R | es Rttt | cetseetseee s enet et eentnsten | eeesseess ettt nes | seseess st eent s
2998. Summary of remaining write-ins for Line 29 from overflow page...........ccoeveererierinienenns [ veveeeneniseneeseeneeas [0 [0 {0 U 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LiNe 29 8DOVE)........cveurieurierrieriesmiessrisressrisneenens | rererenisenesenssensncssnsnsncs (O] S 10,011,420 | cooocvocrnnnes 4,192,095 | oo (268,260)
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SHIELD OF MICH'GAN

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

CAPITAL AND SURPLUS ACCOUNT

Current Year
to Date

Prior Year
To Date

3
Prior Year

Ended December 31

33.

34,

35.

36.

37.

38.

39.

40.

41.

42.

43.

44.

45.

46.

47.

48.

49.

Capital and SUrPIUS Prior rEPOTHING YEAI........c.eviueiriieeieirieie sttt a s
Netincome OF (I0SS) fTOM LINE 32.........cvviirireiriieieicieieiesie ettt
Change in valuation basis of aggregate policy and Claim reSEIVES............cooverricuririiesiee s
Change in net unrealized capital gains (losses) less capital gains tax of $.......... 0neeeee e
Change in net unrealized foreign exchange capital gain OF (I0SS)..........coveveiiueieiiieieeiiseee e nas
Change in net deferred INCOME tAX.........c.eviiiiriciec s
Change in NONAAMItEEA ASSELS..........cciivriiiiieiiiieee ettt bbb en
Change in unauthorized and certified FEINSUTANGCE. .............cuuririerieeireieieeieice et
Change iNTEASUNY SEOCK. .........ueiuiviieiicieiieie ettt bbbt bbbttt
Change iN SUMPIUS NOES.......vuveereeaireereireseeete sttt s sttt ss sttt
Cumulative effect of changes in acCoUNting PHINCIPIES........c.ovuveieireieiiieieree et
Capital changes:

B4 PAIA TNt s
44.2 Transferred from sUrplus (StOCK DIVIAENG)..........ccvureierimeieirieieircieeeee et
44,3 TranSEIEA t0 SUMPIUS. ......cvu vttt sttt
Surplus adjustments:

45,1 PaIAIN....ooriieiii s
45.2 Transferred to capital (StoCk DIVIAEN)............ceuiiiiiieirieietee e
45.3 Transferred from CAPIAL.........cvvevieieiise st
Dividends t0 SIOCKNOIABTS..............cuuiiiiiiric s
Aggregate write-ins for gains or (I0SSES) IN SUMPIUS.........cuvrirriiiriirieieieeiete et
Net change in capital and SUrPIUS (LINES 34 10 47)........cvriiiririieiriicenisee et

Capital and surplus end of reporting period (Line 33 PIUS 48)............c.ccuvuririuieeieirerceeeee s

........... 3,060,597,267

................ 17,093,507

................ 26,546,077

............... (85,272,129)

............... (37,918,803)

........... 2,789,651,952

................ 37,465,786

................ 67,393,547

............... (17,674,044)

........... 2,789,651,952

................. (2,549,430)

................ 29,300,098

.................. 7,713,918

............... (45,418,494)

................ 68,649,840

........... 3,129,247,107

.............. 214,415,002

........... 3,004,066,954

.............. 270,945,315

........... 3,060,597,267

4701.

4702.

4798.

4799.

Additional PENSION LIDITIEY. ........cvevieiieiriicieieices bbb
Admitted DTA'S dUE 10 SSAP TOR ..ottt enen
Summary of remaining write-ins for Line 47 from overflow Page..........coeuerieiinieieireeseeeseeeseiee s

Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE).......c.cveiiriiiieiissieieississ sttt naes
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SHIELD OF MICH'GAN

CASH FLOW

Curre;t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums COlECted Nt Of TEINSUIANCE. .........ccveveeeceeiciceseteet ettt sttt ss s seseesans | everanes 3,258,019,496 | ......... 3,192,823,352 | ......... 6,386,622,362
2. Netinvestment income... ....51,580,264 67,185,331 ..132,799,496
3. MISCEIIANEOUS INCOME........cuiiriieiiicteieiiiets sttt sttt es s a s s bbb s es s s s st e s s sn s s snseses s snsesennsnsessnsntesessns | sesesessssenas 19,126,990 .. 17,228,000 | .............. 34,432,084
4. Total (LINES 1 thrOUGN 3)......cuuceeiiiiiereireieieiisiei ettt bbbttt nisenns | sebinena 3,328,726,750 | ......... 3,277,236,683 | ......... 6,553,853,942
5. Benefit and 0SS related PAYMENTS............c.ciiviieeicieieceeee ettt sae st ss st s s saeses | seesinans 2,863,278,082 | ......... 2,758,080,633 | ......... 5,531,858,794
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........c.cceieieiinieiiniieeens | ceereissesensssesnsiesiees | srersssessessssssesesssseseens | sessssesssssssesesssssssesesns
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............ccocvevevcveicicereece e | e 688,004,443 | ............ 246,384,809 | ............ 758,041,284
8. Dividends paid t0 PONCYNOIAETS. .....c..cuiveireiiiireieisiieiesse sttt ss s ss s tensesns | snsessesssessesssassessssansess | sressssessesssssnsessessnsensese | nesastessessssessessnssssassnsnns
9. Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).......vurererrrrreenrereerne | rrernrnnenns 31,652,793 | oo 30,766,430 | ..ccovoernnns 39,153,954
10, Total (LINES 5 TIOUGN 9).....coueuiririiciiie bbb | eoneniees 3,582,935,318 | ......... 3,035,231,872 | ......... 6,329,054,032
11, Net cash from operations (Line 4 MiNUS LINE 10).........curuiurieriereirririreieeseersieessssssessesessssessseese s ssesssssssssesssssesssssnes | sessessses (254,208,568) | ............ 242,004,811 | .ooceevvee 224,799,911
CASH FROM INVESTMENTS

12.  Proceeds from investments sold, matured or repaid:

12,1 BONGS.....ererieieit ettt | teeriees 3,401,022,816 | ......... 3,163,730,018

12.2 Stocks .117,039,780

123 MOMAGE I0BNS.......oicevieiicieicte ettt bbb s b s a et b s bbb bbb s s b s sse b et essnsebebnaes | sbessnsesesansetesessssesesanten | nebebesiesesessner et st rans

124 REAIBSIALE........oececeeecte ettt e et a et s et s sttt n et n et et en st etesenantesensnaesasenantanas | srebesensesetesentesesenensetanes | evertereseranes 2,035,526

12,5 Other INVESIEA @SSELS.......cvuuiierirriseierie bbbttt | biesbaestenteneas 706,609 | .............. 21,631,844

12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS...........cccccvvueieiieiecsieesieies [ | ereseiese e

12.7  MISCEIIANEOUS PrOCEEAS. ......vuvviveviecteieiiete ettt s et se bbb s s s s b s s s s nsstenessnnns | aebersssenas 447914259 | .............. 87,040,929 | .............. 12,059,204

12.8 Total investment proceeds (LINES 12.1 10 12.7)......ccicvieieisiecisie ettt sesssseses | evsesns 4,694,053,861 | ......... 3,391,478,097 | ......... 5,447,454,734
13.  Cost of investments acquired (long-term only):

1311 BONGS ..ottt bbbttt | einebiees 3,585,314,461 | ......... 3,235,324,029 | ......... 5,248,105,260

13,2 SHOCKS. covueeeeeacesree ettt Rttt st nnsnns | sesesnesiens 812,585,012 | ............ 157,607,180 | c.ovvrnveee 237,131,365

13,3 MOMGAGE I0BNS. ..ottt bbbttt ss b nsesnne | sbessessssessesssssnsensessnsanse | essesistessesantenessntenseses | sresestesss st s et st bnes

134 REAIESHALE ...ttt | eeesieenessenes 1,214,750 | ...ovenee 12,485,868 | ......oeee.. 12,668,441

13.5  Other iNVESIEA @SSES.......cvueuririicicii bbbttt sniens | eesenienienins 28,636,993 | ............. 15,840,693 | .....cceveuee 35,939,401

13.6  Miscellaneous apPliCAtIONS...........cceuiiiueiriiieiercieeite sttt sessnaesenns | serenessens 372,855,853 | .............. 66,192,035 | ...oceeriren 25,482

13.7 Total investments acquired (LINES 13.110 13.6).....c..cuuruuiiriuiiiiininieieesissieieseness e sensesssnens | cenessees 4,800,607,069 | ......... 3,487,449,805 | ......... 5,533,869,949
14, Netincrease (decrease) in contract [0ans and PrEMIUM NOLES...........ovururirerrererreninesneesseseeesessesssssssssssessessssssessees | sessessessessassssssssssessasss | eesessessesssssssssesssssassansns | soessassssssssmssessasssnsnenns
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiNE 14)........cccovririerinriesinieieieseiesssssesssssssesssssssens | sesssenns (106,553,208) | ............. (95,971,708) | ...vvevnene (86,415,215)

CASH FROM FINANCING AND MISCELLANEOUS SOURCES

16.  Cash provided (applied):

16.1 SUrpIUS NOLES, CAPILAI NOES.........cviviiiicrciiics et a bbb s s st senss | sbessssssessssnsesessnssesannss | abssesessssesassssesessssssesess | evesissesesssssesesnsesesanaes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other iNSUraNCe ADIIIES.............c.eierierrirriiiresrcncrniees [ et | ceeessisee e essestsnens | sreesestsssseessessesesssnenns

16.5  Dividends t0 SIOCKNOIAETS...........c..vuuiiiicriciiiri bbbt | stesessess et b tbses st esinees | cesessestese s n et esbsstnene | shetinnees et st

16.6  Other cash provided (BPPHEA)........ccwurererirrireeireieieee ettt bbbt sentns | sbsnssssesens 39,373,976 | ........... (109,294,763) | ...vvvvene (48,203,764)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccc.o....... 170,557,250 | ........... (127,441,200 ............. (84,828,525)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS

18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......ccccovevveves | cervrrennes (190,204,526) | .............. 18,591,903 | .............. 53,556,171
19. Cash, cash equivalents and short-term investments:

19.1 BEGINNING Of YBAI. ..ottt bbbt | eesensenines 514,868,735 | ............ 461,312,564 | ............ 461,312,564

19.2 End of period (LINE 18 PIUS LINE 19.1).....uvirieieirrieieisiesississiseesesssss e ssssssssssss s sssssessssssssssssessessssssssessasss | sssessessnns 324,664,208 | ............ 479,904,466 | ............ 514,868,735

|Note: Supplemental disclosures of cash flow information for non-cash transactions: | ‘ | ‘

20,0007 ettt E R R R f R E SRR E bR R bR R bbb | ehieeens st et b enenentnntee | Hensensenb e ent et nenne | nenbenb bbb nans
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SH'ELD OF MICH'GAN

EXHIBIT OF PREMIUMS, E

NROLLMENT AND UTILIZATION
5 6

1 Comprehensive (Hospital & Medical) 4 7 8 9 10
2 3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other
Total Members at End of:
1o PHOT Y Tttt st essesssssnses | sevssssssssssssnens 1,488,471 | oo 199,510 [ cvvvvrcriericiinns 832,602 | ..o 211,056 | ..vvverreiniicienene 3844 |, 21,039 [ 89,302 [ .. 80,927 [ oo | s 50,191
2. FirSt QUAMET......cooveeeieeiceriseie et sssnssesenes | sressssssssessanenes 1,516,080 |..ovvvveererrieirnnnns 201,704 | oo 835,420 |.ooorerrrieriins 212,200 | .o 3,959 | 23,279 | oo 90,867 | .oveeererrrernreeerens 98,486 | ..voverevrerierirnieieennirniens | e 50,165
3. Second Quarter. 1,509,190 202,570 | .o 828,794 211,999 | 3191 e 21147 90,710 [ 100,857 | oeveeereeeneineeeeeeieeeneeneiees

4. Third Quarter.

5. Curent Year...................

...................... 1,509,201

......................... 202,570

......................... 828,794

......................... 211,999

6. Current Year Member Months

...................... 9,063,640

...................... 1,204,325

...................... 5,002,942

...................... 1,272,706

Total Member Ambulatory Encounters for Period:

7. Physician.......ccoevevinnnnn

8. Non-Physician.................

Hospital Patient Days Incurred.........cocooeenennisnsnnnns

11, Number of Inpatient AdmISSIONS........ccoververerninriiisinennes

Life Premiums Direct

Health Premiums Written (a)

Health Premiums Earned

Property/Casualty Premiums Written............ccccoovvvevrennnnn.
Property/Casualty Premiums Earned..........ccocevvniivvninnne
Amount Paid for Provision of Health Care Services............

Amount Incurred for Provision of Health Care Services......

................ 2,840,044,252

................ 2,841,193,239

.................. 238,248,508

.................. 232,100,528

................ 1,546,228,933

................ 1,619,816,242

.................. 242,273,022

.................. 249,673,022

...................... 7,060,383

...................... 6,789,505

.................... 43,452,645

.................... 42,895,077

.................. 185,286,553

.................. 182,671,998

.................. 477,594,016

.................. 486,394,085

.................... 99,900,192

.................. 120,852,782

For health premiums written: Amount of Medicare Title XVIIl exempt from state taxes or fees $.....603,198,890.
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SH'ELD OF MICH'GAN
CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

1 2 4 5 6 7
Account 1-30 Days 31-60 Days 61 - 90 Days 91 - 120 Days QOver 120 Days Total
Claims Unpaid (Reported)
0399999. Aggregate Accounts Not Individually Listed-CoVered...........ooouirerriervoesreriesiereresersnans [ oo eeseeressreenreeeees 86,854,611 [ oo 27,560,122 | oo 13,469,563 [ .oooooveevreerreesicesriesssrnns 8,851,703 [ oo, 17021211 | oo 153,757,210
[ T T e v | [ 27,560,122 | oo 13,469,563 | oo, EEIROR T 17,021,211 | oo 153,757,210
0599999. Unreported Claims and Other Claim Reserves.. . . ...452,975,190

0799999. Total Claims Unpaid.........coccoereeniarerreiciniennenseees

...606,732,400

0899999. Accrued Medical Incentive Pool and Bonus Amounts

[ 28,767,070
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SH'ELD OF MICH'GAN

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date

Liability End of Current Quarter

5

6

1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year

1. Comprehensive (hospital and medical) 311,793,102 | s 1,498,969,110 13,329,655 |....vvveecrrerrircninne 314,723,734 | oo 325,122,757 359,699,143
2. Medicare Supplement 54,436,197 | .oovvvrrrrrrreieeeneene 187,836,825 4,207,197 | .o 75,854,716 | ..o 58,643,394 ....12,661,914
B DBNEAI ONIY.....ceeoeerceeaesseees et | ettt 4,198,769 | ....vvorveeecreeeiicnens 39,253,876 | ...ocveorereeercrieerienenns 513,376 | .o 3,745,789 | ..o 4712145 | o 4,816,732
4. VISION ONIY..vitiieereieseriseisse sttt | setnt ettt 813,265 |..cverrrrerierierii 8,247,118 | ..o 80,455 | ..ooovverricierrieniins 682,932 | ... 873,720 | .o 1,014,265
5. Federal Employees Health BENEitS PIAN...........ccooirieirinririessssiss sttt ssessesssssssssessasssnsss | sessassssssessasssnssessassons 31,710,735 | 153,575,818 | .o 1,950,760 | ..o 30,237,858 | ..o 33,661,495 | ..o 34,803,173
B, THIE XVIIT = MEICAIE. .....oovereverieseeisesie s ess sttt | hteessees et 86,370,846 |....ooovvrerrrrircris 391,223,170 | .oovooveeercereeiienens 4,218,025 | ..o 114,644,768 | ......ovvvvcrrrrrecenne 90,588,871 | ...vvorcererirceinenns 110,062,724
7o THIE XIX = MEAICAI. ...ttt 8RR | €41t e b stttk en st | oese e R e bRttt eeses | Heees e Rt R bRt | SeRE R | Hheene bR LU O
8. ONEI AN ..o | St s 13,788,283 |.....cooovvreirrrirariins 86,111,909 | ...ooovvveierrrnrienirsnirienns 34,219 | 42,528,916 |....cooovserriririraniins 13,822,502 |....cooveeiscieriririniriinans 21,610,546
9. Health SUDLOAL (LINES 110 8)....cuuuurvrureerrermeieseciseeesecesessseessse s ses st est sttt nnns | stnssssnt e ssnessnenas 503,111,197 | oo, 2,363,217,826 | ....oovvvririinirirsciinnas 24,313,687 | ..o, 582,418,713 | .o 527,424,884 | .....c.cooovivirininn, 604,668,497
10, HEAItNCArE FECEIVADIES (B)......vevuiveiieireieciiieieiiie et sttt bbb s n st ettt | 42ebsnsnsessessnsastessessntensessnsnsensensnss | snssssessesnntensesnsnsenas AT7,385,923 | ..ot | vt | sesnstes ettt nna 0 [ oo
11 Ot NON-NEAIN........ceee bR | £e8s e R R e Rt e ks | HEsere R e s Rt | et ennts | seees et | eeeteee e LU RO
12.  Medical incentive pools and BONUS @MOUNES............cccviueiuiiiieiieicieisie sttt b bbbt nes | snsssesssssssessessntenaesas 21,081,152 [ 1ot | e 4,215,329 | .o 24551741 |, 25,276,481 | .o, 29,681,987
13, TOAIS (LINES 9101 TH12).overieeuirestissserestesesesesseess st Rt en s | frenstens st 524,172,349 | ..o, 2,315,871,903 | .....oovvniriniririiiinnas 28,529,016 | ....oooovcrencrrniriins 606,970,454 | .......ccooviriniirnninens 552,701,365 | ...oovvveinirrniiinenens 634,350,484
(@) Excludes§$.......... 0 loans or advances to providers not yet expensed.




Statement as of June 30, 2013 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

NOTES TO STATUTORY BASIS FINANCIAL STATEMENTS
FOR PERIOD ENDED JUNE 30, 2013

1. SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES
A. Accounting Practices

Blue Cross Blue Shield of Michigan (the Company) is incorporated as a nonprofit health
care corporation under the provisions of Public Act 350 of 1980 (P.A. 350) of the state of
Michigan. Hospital, medical, and other health benefits are provided under contracts with
subscribers. The Company also operates health maintenance organization (HMO)
subsidiaries that provide health care services to subscribers and contracts with various
physician groups, hospitals, and other health care providers to provide such services. In
addition, the Company has subsidiaries that provide workers’ compensation and long-term
care insurance.

Michigan Department of Insurance and Financial Services (DIFS) recognizes only
statutory basis accounting practices prescribed or permitted by the state of Michigan for
determining and reporting the financial condition and results of operations of an insurance
company. DIFS adopted the National Association of Insurance Commissioners’
Accounting Practices and Procedures Manual (NAIC SAP) as the basis for its statutory
accounting practices. The Director of DIFS has the right to permit other specific practices
that may deviate from the prescribed practices. The accompanying statutory basis
financial statements have been prepared, except as to form, in conformity with accounting
practices prescribed or permitted by DIFS.

At the direction of the Michigan Director of Insurance, the Company limited its provision for
all premium deficiency reserve (PDR) losses to not exceed two years. NAIC SAP, as
prescribed in SSAP No. 54, Individual and Group Accident and Health Contracts, requires
all reasonable foreseen losses be accrued. If the provision for PDR losses was not limited
to two years, statutory surplus would be decreased by $202,517,000 for the periods
ending June 30, 2013 and December 31, 2012. Additionally, net income would be
increased by $0 and 21,609,000, respectively, for the periods then ended June 30, 2013
and December 31, 2012.

DIFS approved the Company’s permitted practice request regarding the determination of
the admitted asset attributable to hospital advances pursuant to paragraph 16 of SSAP
No. 84, Certain Health Care Receivables and Receivables Under Government Insured
Plans. The permitted practice allows the Company to admit net hospital advances
attributable to self-funded contract claims to the extent of the unpaid hospital incurred
claims owed by the Company to the hospital. Without the permitted practice, statutory
surplus would have decreased by $109,578,828 and $79,196,782 as of June 30, 2013 and
December 31, 2012, respectively. The permitted practice had no impact on net income for
the periods ended June 30, 2013 and December 31, 2012.

A reconciliation of the Company’s net income and capital and surplus between DIFS

prescribed and permitted practices and NAIC SAP as of June 30, 2013 and December 31,
2012 is as follows:
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

Net Income - M| DIFS

MI DIFS Prescribed Practice
Two-Year Limitation on Premium Deficiency
Reserves

MI DIFS Permitted Practice
Hospital Advances for Self-Funded Claims

Net Income - NAIC SAP

Statutory Surplus - MI DIFS

MI DIFS Prescribed Practice
Two-Year Limitation on Premium Deficiency
Reserves

Deferred Tax Impact of Two-Year PDR limit

Change in Non-admitted Deferred Tax Asset

MI DIFS Permitted Practice
Hospital Advances for Self-Funded Claims

Statutory Surplus - NAIC SAP

06/30/2013
$ 17,093,507

12/31/2012
$ (2,549,430)

21,609,000

$ 17,093,507

$ 19,059,570

$ 3,129,247,107

(202,517,000)
40,503,000
(19,700,000)

(109,578,827)

$ 3,060,597,267

(202,517,000)
40,503,000
(30,512,000)

(79,197,000)

$ 2,837,954,280

$ 2,788,874,267

B. Use of Estimates in the Preparation of the Financial Statements — No significant change

C. Accounting Policy

1. Premiums and Fee Revenues — No significant change

2.

3.

Bonds — No significant change

Short-Term Investments - No significant change

Loan-backed securities — No significant change

Common Stocks Unaffiliated — No significant change
Preferred Stocks Unaffiliated — No significant change

Mortgage loans on real estate — No significant change

Investment in Subsidiaries, Controlled and Affiliated Entities - The Company uses the

equity method and follows NAIC SAP in valuing its subsidiaries and affiliates. In
accordance with SSAP No. 97, Investments in Subsidiary, Controlled, and Affiliated
Entities, a replacement of SSAP No. 88, the Company reports its investments in
subsidiaries inclusive of related goodwill balances. Included in the Company’s common
stock balance are the investments in Blue Care Network of Michigan (BCNM), Accident
Fund Holdings, Inc. (AFHI), and LifeSecure Holdings, Inc. (LifeSecure). Additional
entities over which the Company owns sufficient equity ownership to exert significant
influence over operations of the investor include BMH, LLC, Bloom Health and NASCO,

LLC.
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

Goodwill is amortizable over 10 years. The carrying value of these assets is reviewed for
impairment at least annually or more frequently should circumstances indicate. In June,
the Company wrote down its BloomHealth goodwill balance to zero after completing an
impairment analysis. Goodwill amortization, including impairment of $10,116,999, for
periods ended June 30, 2013 and December 31, 2012 was $13,738,006 and
$7,820,129, respectively.

The goodwill limitation calculated based on SSAP No. 68 at June 30, 2013 and
December 31, 2012 was $294,492,354 and $285,656,845, respectively. The
Company’s actual goodwill balance at June 30, 2013 and December 31, 2012 was
$3,331,950 and $17,069,957, respectively. As of June 30, 2013 and December 31,
2012, the Company’s goodwill balances were fully admissible.

As of June 30, 2013 and December 31, 2012, the breakdown between goodwill and
investments in subsidiaries is shown below.

6/30/2013 12/31/2012
Common Stock Investments in Subsidiaries:

Investment in BCNM" 952,036,546 899,163,166

Investment in Accident Fund Holdings, Inc 677,092,561 633,615,170

AFHI goodwill 3,331,950 6,663,900

Investment in LifeSecure 19,912,507 23,771,220
Amount included in common stock 1,652,373,564 1,563,213,456
Preferred Stock Investment in Affiliates:

Bloom Health goodwill 10,406,057
Amount included in preferred stock 10,406,057
Other Invested Assets:

AmeriHealth 138,342,693 140,202,247

NASCO 2,792,350 968,557
Amount included in other invested assets 141,135,043 141,170,804
Total investments in subs and affiliates 1,793,508,607 1,714,790,317
Summary:

Total investments excluding goodwill 1,790,176,657 1,697,720,360

Goodwill 3,331,950 17,069,957
Total 1,793,508,607 1,714,790,317

"Includes investments in BCNM, Blue Care of Michigan Inc, Blue Care Network Medical Malpractice Self-

Insurance Trust, Blue Care Network Stop-Loss, and Casualty Self-Insurance Trust.

Investments in Joint Ventures, Partnerships and Limited Liability Companies — No

significant change



Statement as of June 30, 2013 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

10. Derivatives — NOT APPLICABLE

11. Premium Deficiency Reserve — No significant change

12. Liabilities for Unpaid Claim and Claim Adjustment Expenses — No significant change
13. Capitalization Policy — No significant change

14. Premium Rebates — No significant change

15. Real Estate —No significant change

16. Long-Lived Assets — No significant change

17. Securities Lending Receivables and Payables — No significant change
18. Intangible Assets — No significant change

19. Experience Rated Groups —No significant change

20. Employee Benefit Plans

The Company adopted SSAP No. 92 — Accounting for Postretirement Benefits Other
than Pensions, A Replacement of SSAP No. 14 and SSAP No, 102 — Accounting for
Pensions, A Replacement of SSAP No. 89 on January 1, 2013 utilizing the transition
method approach. This new guidance uses a projected benefit obligation including non-
vested employees. It allows a transition option for phase-in not to exceed ten years.
Additionally, this new guidance requires a change in measurement date to December
31% beginning in 2014. The impact of the adoption of this new guidance to the
Company’s surplus, under the transition method, was a decrease of $47,399,000 at
June 30, 2013.

21. Reinsurance — No significant change

22. Medicare Advantage Benefits —No significant change

23. Prescription Drug Benefits Under Medicare Part D — No significant change
24. Industry Concentration — No significant change

25. Michigan Claims Tax —No significant change

2. ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

SSAP No. 103 — Accounting for Transfers and Servicing of Financial Assets and
Extinguishments of Liabilities — On August 11, 2012, the Statutory Accounting Principles
Working Group (SAPWG) adopted SSAP No. 103 to replace SSAP No. 91R. SSAP No. 103
is effective January 1, 2013 and is applied prospectively. This statement establishes
statutory accounting principles for transfers and servicing of financial assets that are
consistent with the Statutory Accounting Principles Statement of Concepts and Statutory
Hierarchy. The adoption of SSAP No. 103 did not have a material impact to the
Company’s statutory basis financial position or results of operations for the period ended
June 30, 2013.
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

3.

BUSINESS COMBINATIONS — NOT APPLICABLE

DISCONTINUED OPERATIONS — NOT APPLICABLE

INVESTMENTS

Mortgage Loans — NOT APPLICABLE

Debt Restructuring — NOT APPLICABLE

. Loan-Backed Securities -

. Reverse Mortgages — NOT APPLICABLE

1) Loan-backed securities are stated at the lower of amortized cost or fair value. Premiums
and discounts on loan-backed bonds and structured securities are amortized using the

retrospective method based on anticipated prepayments at the date of purchase.

Prepayment assumptions are obtained from broker-dealer survey values or internal
estimates. Changes in estimated cash flows from the original purchase assumptions are
accounted for using the prospective method.

2)

OTTIl recognized 1st Quarter
a. Intentto sell

Intent or lack of ability to retain
the investment in the security
for a period of time sufficient to

b. recover the amortized cost basis
Total 1st Quarter

OTTI recognized 2nd Quarter
d. Intentto sell

Intent or lack of ability to retain

the investment in the security

for a period of time sufficient to
e. recover the amortized cost basis
f. Total 2nd Quarter

1 2 3
Amortized Cost
Basis Before Other- Other-than-Temporary
Than Temporary- Impairment Recognized Fair Value
Impairment in Loss 1-2
$ - S - S -
$ - S - S -
$ - S - S -
s S $
S 851,344 S 17,203 S 834,141
S 851,344 S 17,203 S 834,141
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

3)
1 2 3 4 5 6 7
Book/Adjust Carrying
Value Amortized Cost | Present Value of |Recognized Other-| Amortized Cost After Date of Financial
Before Current Period| Projected Cash | Than-Temporary | Other-Than-Temporary |Fair Value at Time [Statement Where
CUSIP OTTI Flows Impairment Impairment of OTTI Reported
023650AH7 172,113 163,491 8,621 163,491 163,491 06.30.2013
210795QD5 647,203 639,450 7,753 639,450 639,450 06.30.2013
90345WAE4 32,028 31,200 828 31,200 31,200 06.30.2013
Total 851,344 834,141 17,203 834,141 834,141

4) NOT APPLICABLE
E. Repurchase Agreements and/or Securities Lending Transactions
1) Repurchase Agreements — NOT APPLICABLE
2) The Company has no pledged assets under its security lending transaction agreement.

3) The Company, in the normal course of business, enters into a security lending
agreement with a custodian bank. Under this agreement, the Company requires
collateral approximating at least 102% of the value of the securities loaned. The
Company receives cash and non-cash collateral. The cash collateral is reinvested by
the custodian bank in commingled trusts. The non-cash collateral is maintained in a
separate account until the transaction is completed. The security lending agreement is
primarily overnight in nature and subject to renewal or termination.

At June 30, 2013, for its loaned securities of $14,343,175 the Company received cash
collateral of $14,763,050. The fair value of the cash collateral received is $14,505,694.
The age of the non-cash collateral is 30 days or less.

F. Real Estate — No significant change
G. Low-Income Housing Tax Credits — NOT APPLICABLE
6. JOINT VENTURES, PARTNERSHIPS, AND LIMITED LIABILITY COMPANIES
No significant change
7. INVESTMENT INCOME

A. Investment income due and accrued with amounts that are over 90 days past due will be
non-admitted.

B. Investment income receivable non-admitted at June 30, 2013 and December 31, 2012
was $64,885 and $26,655, respectively.

In accordance with the Company’s impairment policy, securities that have a fair market
value that is below amortized cost are considered impaired and are analyzed and reviewed
by management to determine if the impairment is other-than-temporary. Factors taken into
account for each individual security include the length of time and extent to which the fair
value has been less than the carrying value, the underlying financial condition and the
specific circumstances that are impacting the issuer in the marketplace.
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

10.

For internally managed debt securities, other-than-temporary impairment (OTT]I) is present
when a credit loss is determined to exist for the underlying security or the Company has
the intent to sell the security before anticipated recovery of the amortized cost of the
security or the Company has intent to hold and anticipates that the security will not
recover. For loan-backed securities, if the Company has the ability and intent to hold the
security to maturity, but does not expect recovery of the carrying value, the credit portion of
the decline is recognized as an impairment loss. Interest-related impairments are not
recognized as an impairment loss. Specific criteria for evaluating debt securities for
impairment include the length of time and extent to which the fair market value was below
carrying value, NAIC ratings, interest-coverage ratios, and ratings outlook. For equity
securities that are internally managed, the Company evaluates whether it has the intent
and ability to hold the security using a five-year rolling average to determine if there will be
a full recovery in value. For internally managed investments with market values below cost
that were determined not to have OTTI, the Company regularly monitors the existing
unrealized losses and evaluates potential impairments to determine if OTTI needs to be
recorded.

For investments managed by outside investment managers, OTTI is presumed to exist
when market values are below cost because the Company cannot assert the “intent and
ability to hold to recovery.” As of June 30, 2013 and December 31, 2012, the write-down of
OTTI losses to fair market value for debt securities was approximately $13,707,000 and
$12,483,000, respectively. The write down of OTTI losses for equity securities for the
periods ended June 30, 2013 and December 31, 2012 was approximately $5,559,000 and
$14,972,000, respectively.

DERIVATIVE INSTRUMENTS — NOT APPLICABLE
INCOME TAXES

During the first-quarter of 2013, favorable changes were made to the calculation of the
liability for prior year IRS audits. These changes were the result of both resolutions of items
as well as a change in the interest calculation. The changes resulted in a decrease to the
audit liability and the current tax liability of approximately $2,200,000 at June 30, 2013.

INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES AND OTHER
RELATED PARTIES

Bloom Health is an early-stage company that provides solutions to enable employers to
move a defined-contribution health care and benefits model. Products include account
administration for employers and trusts, and personal benefit shopping tools for employees
and members to select and interact with benefit packages.

The Company partnered with Bloom Health to assist in the development of a platform for
enhanced health plan functionality, including the decision-support tool and integrating the
Company’s current account administrator, and the development of potential single-point
underwriting, consumer analytics and other insurance and financial products.

In March, 2013, the Company entered into a prepayment service fee agreement with Bloom
Health for $6,000,000 with another $6,000,000 contingent on certain agreed upon
conditions and requirements. As of June 30, 2013, $6,000,000 was funded as per the
agreement. Under the GAAP equity method of accounting, equity losses cannot be
recognized if they exceed investment value. The Company’s investment in Bloom Health
had been reduced to zero in the early part of 2012 and since then ongoing losses have
remained unrecognized.
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

11.

Although Bloom Health continues to hit its product and migration milestones, at December
31, 2012, the Company had approximately $7,800,000 million of unrecognized losses. The
prepaid service fee transaction resulted in the recognition of an additional $6,000,000 of
prior year, previously unrecognized losses in Bloom Health and is recorded as a realized
investment loss in the Statement of Revenue and Expenses. In June 2013, due to the
continued net losses from operations and cumulative net losses in the Bloom Health
investment, the Company’s goodwill in BloomHealth of $10,116,999 was written off. While
the financial impairment of the Bloom Health asset on the Company’s books does not
reflect the strategic performance or importance of the Company'’s investment, past and
current financial circumstances and performance supported the goodwill write-down at this
time.

DEBT

A. The carrying value of the outstanding loans as of June 30, 2013 and December 31, 2012

are as follows:

06/30/2013 12/31/2012

Federal Home Loan Bank of Indianapolis (FHLBI): 0.21%,

due 2016 $ 46,000,000 $ 46,000,000
FHLBI: 0.49% - 3.40%, due 2011 - 2018 (includes accrued

interest) 1,135,062,382 992,911,591
Bank of Nevada secured debt: 4.73% due 2013 2,816,231 8,349,958
RBS Asset secured debt: 3.46% - 4.65%, due 2013 - 2014 9,237,285 14,695,212
Total outstanding debt $ 1,193,115,898 $ 1,061,956,761

Total debt interest expense as of June 30, 2013 and December 31, 2012 was
approximately $9,390,718 and $19,317,716, respectively.

As of June 30, 2013 and December 31, 2012 the carrying value and fair value of the
outstanding debt was $1,193,115,898 and $1,061,956,961, respectively. The Company
used a discounted cash flow method in determining fair value of outstanding debt. The
Company estimated fair value based on its own assumptions about future cash flows and
appropriate adjusted discount factors. The use of assumptions constitutes a level 3
categorization for fair market value determination due to the use of significant
unobservable inputs used in determining the fair market value.

B. The Company is a member of the FHLBI and currently owns $63,056,500 in FHLBI

common stock. Through its membership, the Company has short-term, long-term and line
of credit borrowing privileges. Total borrowing capacity is $2,000,000,000, of which,
$749,411,949 is currently available. Outstanding borrowings with the FHLBI total
$1,181,062,382 and $1,038,911,592 at June 30, 2013 and December 31, 2012,
respectively.

The $46,000,000 borrowing has a 10-year term and is subject to floating interest
provisions that are reset every three months based on the FHLBI's cost of funds.

All FHLBI debt is collateralized by government securities at approximately 105% of the

outstanding loan balance. As of June 30, 2013 and December 31, 2012, total collateral of
outstanding borrowings is approximately $1,398,458,696 and $1,292,127,135, respectively.
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

12. RETIREMENT PLANS, DEFERRED COMPENSATION, POST EMPLOYMENT BENEFITS
AND COMPENSATED ABSENCES AND OTHER POSTRETIREMENT BENEFIT PLANS

A. Defined Benefit Plans

6. The components of net periodic benefit cost as of June 30, 2013 and December

31, 2012 are as follows:

Pension Benefits

Postretirement Benefits

Service cost
Interest cost
Expected return on plan assets
Amortization

Total benefit cost

06/30/2013 12/31/2012 06/30/2013 12/31/2012
$ 19,800,000  $ 46,669,000 $ 9,200,000 $ 27,672,000

23,600,000 59,736,000 14,450,000 32,179,000

(29,400,000) (72,603,000)

14,800,000 21,162,000 1,500,000 (911,000)
$ 28,800,000  $ 54,964,000 $ 25,150,000  $ 58,940,000

As discussed in Note 1.C.20, the Company adopted SSAP 92 and SSAP 102 on January 1,
2013. The impact to the Company’s surplus as a result of the adoption of this new guidance
was a decrease of approximately $47,399,000.

The Company’s pension and postretirement transition liability at January 1, 2013 was
$294,780,252 and $31,043,081, respectively and the anticipated recognition of the
remaining surplus impact over the transition period for both pension and postretirement

liability is as follows:

Pension Benefits

Postretirement Benefits

Year Transition
Amount/Amortization
2013 $ 294,780,252
2014 39,434,657
2015 39,434,657
2016 20,697,002
2017
2018
2019
2020
2021
2022

Unbooked
Balance

$ 99,566,316

60,131,659
20,697,002

$

Transition
Amount/Amortization

31,043,081
31,043,081
31,043,081
31,043,081

31,043,081
31,043,081
31,043,081
31,043,081

31,043,081
31,043,077

Unbooked
Balance

$ 279,387,725

248,344,644
217,301,563
186,258,482

155,215,401
124,172,320
93,129,239
62,086,158
31,043,077

13. CAPITAL AND SURPLUS, SHAREHOLDERS’ DIVIDEND RESTRICTIONS AND QUASI-

REORGANIZATIONS

I.  The portion of unassigned funds (surplus) represented or reduced by each item below:

a. Unrealized gains and losses
b. Nonadmitted asset values
c. Provision for reinsurance

Q10.8
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

14.

15.

w

o 0

m

CONTINGENCIES

Contingent Commitments — NOT APPLICABLE

Assessments — NOT APPLICABLE

Gain Contingencies — NOT APPLICABLE

Claims Related Extra Contractual Obligation Lawsuits — NOT APPLICABLE
All Other Contingencies

Hospital Contracts —Two civil lawsuits (Aetna and Shane) challenging the use of most
favored nations (MFN) clauses in hospital contracts have been filed seeking injunctive and
monetary relief. The Company believes that these lawsuits are without merit and will defend
its ability to negotiate the deepest possible discounts for its members and customers with
Michigan hospitals. It is not yet possible to make an assessment regarding probability of an
adverse outcome, nor estimate a range of potential loss. Aetna has indicated, during the
course of discovery, that they are seeking in excess of $1 billion in damages. Shane has
not indicated an amount of damages they are seeking from BCBSM. The lawsuit filed by
the Department of Justice was dismissed in March of 2013.

Customer Disputes — The Company is currently involved in lawsuits with several local
self-funded group customers that allege the Company charged the groups provider network
and other fees without their knowledge. The groups allege breach of contract and fiduciary
duty. These cases are in various stages of development. The Company believes it has
meritorious defenses and the Michigan Court of Appeals has overturned three of the
adverse decisions.

Accident Fund — In 2007 the Company made a $125,000,000 capital contribution to the
Accident Fund to ensure that the subsidiary maintained its financial rating and competitive
position in the marketplace. The Michigan Attorney General filed a lawsuit that the capital
contribution violated PA 350 which prohibits the Company from subsidizing the Accident
Fund. The last remaining claim has been dismissed by the trial court in favor of BCBSM.
The Michigan Attorney General has filed an appeal. The appeal was dismissed in March of
2013. The case is now closed.

Other — The Company is a defendant in numerous other lawsuits and involved in other
matters arising in the normal course of business primarily related to subscribers’ benefits,
breach of contracts, provider reimbursement issues and provider participation
arrangements. The Company defends these matters and while the ultimate outcome of
these lawsuits are not final, the Company’s management, as of June 30, 2013 estimates
that these matters will be resolved without a material adverse effect on the Company’s
future financial position or results of operations.

Where available information indicates that it is probable that a loss has been incurred as of
the date of statutory basis financial statements and can reasonably estimate the amount of
that loss, the Company will accrue the estimated loss. As of June 30, 2013 and December
31, 2012, the Company recorded in General Expenses Due or Accrued, approximately
$33,058,000 and $24,362,000, respectively for all probable losses.

LEASES - No significant change
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16.

17.

18.

B. Transfer and Servicing of Financial Assets

2) For all servicing assets and servicing liabilities — Not Applicable

INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET
RISK AND FINANCIAL INSTRUMENTS WITH CONCENTRATIONS OF CREDIT RISK —
NOT APPLICABLE

SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS
OF LIABILITIES —

4) For securitizations, asset-backed financing arrangements and similar transfers

accounted for as sales when the transferor has continuing involvement with the
transferred financial assets — Not Applicable

C. Wash Sales — Not Applicable

A. ASO Plans — Not Applicable

GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE
UNINSURED PORTION OF PARTIALLY INSURED PLANS

B. ASC Plans - The loss from operations of administrative service contracts (ASC) uninsured

plans and the uninsured portion of partially insured plans (ASC plans with stop loss
coverage) for the period ended June 30, 2013, are as follows:

Gross reimbursement for medical cost

incurred

Gross administrative fees accrued

Gross expenses incurred (claims and

administrative)

Total net gain (loss) from operations

Net Underwriting Gain(Loss)

Premiums fees and reimbursements

Claims Incurred

Administrative Expenses
Total Operating Expenses
Underwriting Loss before PDR
Premium Deficiency Reserve

Underwriting Loss After PDR

ASC Plans
without StopLoss

ASC Plans
With StopLoss

$ 1,946,234344 %

175,895,308

2,142,101,395

3,015,052,154

268,122,643

3,353,023,235

Total

4,961,286,498

444,017,951

5,495,124,630

$  (19,971,743) $

(69,848,438)

(89,820,181)

Insured

ASC

Total

$ 3,325,148588 $

5,405,304,449

8,730,453,037

2,841,193,239

475,592,244

4,961,286,498

533,838,132

7,802,479,737

1,009,430,377

3,316,785,483
8,363,105

4,879,671

5,495,124,630
(89,820,181)

8,811,910,114
(81,457,077)

4,879,671

$ 13,242,775  $

(89,820,181)

(76,577,406)
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The (loss) gain from operations of administrative service contracts (ASC) uninsured plans and
the uninsured portion of partially insured plans for the period ended December 31, 2012, are

as follows:

ASC Plans
without StopLoss

ASC Plans
With StoplLoss

Gross reimbursement for medical cost

incurred $ 3,989,788,524

Gross administrative fees accrued 336,631,531

Gross expenses incurred (claims and

administrative) 4,394,423,656

$ 6,270,992,106

550,379,098

6,931,397,211

Total

$ 10,260,780,630

887,010,629

11,325,820,866

Total net gain (loss) from operations $ (68,003,600)

$  (110,026,007)

$ (178,029,607)

Net Underwriting Gain(Loss) Insured

ASC

Total

Premiums fees and reimbursements $ 6,412,685,175

$ 11,147,791,259

$ 17,560,476,434

Claims Incurred 5,598,867,238

Administrative Expenses 893,410,330

10,260,780,630

1,065,040,236

15,859,647,869

1,958,450,566

Total Operating Expenses 6,492,277,568

Underwriting Loss before PDR (79,592,392)

Premium Deficiency Reserve 36,643,753

11,325,820,866
(178,029,607)

17,818,098,434
(257,622,001)

36,643,753

Underwriting Loss After PDR $ (42,948,638)

$  (178,029,607)

$  (220,978,245)

D. Medicare or Similarly Structured Cost Based Reimbursement Contract — NOT

APPLICABLE

19. DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD

PARTY ADMINISTRATORS - NOT APPLICABLE

20. FAIR VALUE MEASUREMENTS

A. Inputs Used for Assets and Liabilities Measured and Reported at Fair Value

1. Items Measured and Reported at Fair Value by levels 1, 2 and 3

The Company and its investment managers determine fair values by applying the following
guidelines. If available, the Company uses market prices in active markets for identical assets
and classifies these assets as Level 1. When market prices for identical financial instruments
in an active market are not available, the Company estimates fair value based on quoted
prices for similar assets in active markets, quoted prices for identical assets in inactive
markets, and/or inputs derived from observable market data, and classifies these assets as
Level 2. In situations where there is little or no market activity for same or similar financial
instruments, the Company estimates fair value using its own assumptions about future cash
flows and appropriate risk-adjusted discount rates and classifies these assets as Level 3.
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Commingled international equity funds are recorded at fair value based on the underlying
investments in the funds which consist primarily of securities with quoted market prices in

active markets. As a result, such funds have been classified as level 2 investments.

The Company’s assets and liabilities measured and recorded at fair value as of June 30,

2013, are as follows:

Description of each class of asset or liability
a. Assets at fair value
Common Stock
Industrial and Miscellaneous
Total Common Stocks
Other
Commingled International Equity Funds
Total Other

Total assets at fair value

b. Liabilities at fair value

Total liabilities at fair value

Total assets and liabilities at fair value

(Level 1)

782,706,144

782,706,144

782,706,144

782,706,144

(Level 2)

$ 23,194,049
$ 23,194,049

$ 62,827,167

$ 62,827,167

$ 86,021,217

$ 86,021,217

During 2013, there have been no transfers between Level 1 and Level 2.

The Company’s assets and liabilities measured and recorded at fair value as of

December 31, 2012, are as follows:

Description of each class of asset or liability
a. Assets at fair value
Common Stock
Industrial and Miscellaneous
Total Common Stocks
Other
Commingled International Equity Funds
Private Mutual Fund
Total Other
Security Lending Collateral
Security Lending Quality Trust - Liquidity
Security Lending Quality Trust - Duration
Total Security Lending Collateral

Total assets at fair value

b. Liabilities at fair value

Total liabilities at fair value

Total assets and liabilities at fair value

(Level 1)

$ 741,447,162
$ 741,447,162

$ -

$ 741,447,162

$ -

$ 741,447,162
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(Level 2)

58,403,351
19,418,948
77,822,299

3,423,575
13,939,940
17,363,515

95,185,814

95,185,814

(Level 3)

(Level 3)

@ B P B

@ B P

Total

$ 805,900,193
$ 805,900,193

$ 62,827,167
$ 62,827,167

$ 868,727,361

$ 868,727,361

Total

741,447,162
741,447,162

58,403,351
19,418,948
77,822,299

3,423,575
13,939,940
17,363,515

836,632,976

836,632,976



Statement as of June 30, 2013 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

2. Roll forward of Level 3 Items

The Company has no assets measured and recorded at fair value in the Level 3 category at
June 30, 2013 and December 31, 2012.

3. Policy on Transfers Into and Out of Level 3

Transfers between levels may occur due to changes in the availability of market observable
inputs. Transfers in and/or out of any level are assumed to occur at the end of the period.
During the current year, no transfers into or out of Level 3 were required.

4. Inputs and Techniques Used for Level 2 and Level 3 Fair Values

Transfers into Level 3 - Assets and liabilities are transferred into Level 3 when a significant
input can no longer be corroborated with market observable data. This occurs when market
activity related to particular securities becomes unobservable. Transfers into Level 3 are
reflected as if they had occurred at the end of the period. Loan-backed securities are stated
at amortized cost. Premiums and discounts on loan-backed bonds and structured securities
are amortized using the retrospective method based on anticipated prepayments at the date
of purchase. Prepayment assumptions are obtained from broker-dealer survey values or
internal estimates. Changes in estimated cash flows from the original purchases assumptions

are accounted for using the prospective method.

5. Derivative Fair Values - NOT APPLICABLE

B.

C.

Other Fair Value Disclosures — NOT APPLICABLE

Fair Values for All Financial Instruments by Levels 1, 2 and 3.

The table below reflects the fair values and admitted values of all admitted assets and
liabilities as of June 30, 2013 that are financial instruments excluding those accounted for
under the equity method (subsidiaries and joint ventures). The fair values are also
categorized into the three-level fair value hierarchy as described above in Note 20A.

Type of Financial Instrument Fair Value Admitted Value (Level ) (Level 2) (Level 3)

Financial Instrument - Assets

Bonds 3,416,661963 3,406,836,100 323,700,656 2,721151519 371809,788
Preferred stock 9,009,847 8,197,779 9,009,847
Common Stock 782,706,144 772,492,988 782,706,144
Cash, cash equivalents
and short tem investments 446,846,750 446,846,750 436,523,150 10,323,600
Private M utual Fund 23,194,049 23,194,049 23,194,049
Commingled International Equity Funds 62,827,167 62,827,167 62,827,167
4,741245,920 4,720,394,833 1542,929,949 2,826,506,182 371809,788
Security Lending Collateral
Security Lending Quality Trust-Liquidity 2,426,988 2,426,878 - 2,426,988
Security Lending Quality Trust-Duration 12,078,706 12,336,172 - 12,078,706
Total Security Lending Collateral 14,505,694 14,763,050 - 14,505,694 -
Total assets at fair value 4,755,751,614 4,735,157,883 1542,929,949 2,841011876 371,809,788

b. Liabilities at fair value

Derivative liabilities - - - - R

Total liabilities at fair value - - - - R

Total assets and liabilities at fair value 4,755,751614 4,735,157,883 1542,929,949 2,841011876 371809,788
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The table below reflects the fair values and admitted values of all admitted assets and liabilities as
of December 31, 2012 that are financial instruments excluding those accounted for under the
equity method (subsidiaries and joint ventures). The fair values are also categorized into the three-
level fair value hierarchy as described above in Note 20A.

Type of Financial Instrument
Financial Instrument - Assets

Bonds
Preferred stock
Common Stock
Cash, cash equivalents
and short tem investments
Private M utual Fund
Commingled Internatio nal Equity Funds

Security Lending Collateral
Security Lending Quality Trust-Liquidity
Security Lending Quality Trust-Duration
Total Security Lending Collateral
Total assets at fair value
b. Liabilities at fair value
Derivative liabilities
Total liabilities at fair value

Total assets and liabilities at fair value

Fair Value

3,399,074,528
2,416,730
741447,162

514,868,738
19,418,948
58,403,351
4,735,629,457

3,423,575
13,939,940
17,363,555

4,752,992,972

4,752,992,972

Admitted Value

3,217,026,015
1567,364
741447,162

514,868,738
19,418,948
58,403,351
4,552,731578

3,465,604
14,155,166
17,620,770

4,570,352,348

4,570,352,348

(Level )

638,244,495
741447,162

514,868,738

1894,560,395

1894,560,395

1894,560,395

D. Financial Instruments Not Practicable to Estimate Fair Values.

The Company held no securities at June 30, 2013 where it was not practicable to

determine the fair value of the investment.

21. OTHER ITEMS

A. Extraordinary Items — NOT APPLICABLE

B. Troubled Debt Restructuring — NOT APPLICABLE

C. Other Disclosures

(Level 2)

2,740,050,323
2,416,730

19,418,948
58,403,351
2,820,289,352

3,423,575
13,939,940
17,363,515

2,837,652,867

2,837,652,867

(Level 3)

20,779,710

20,779,710

20,779,710

20,779,710

On March 18, 2013, a new Michigan law was enacted in response to federal PPACA
legislation. The new Michigan law allows for an orderly transition of the Company from a
nonprofit health care corporation organized under Michigan Public Act 350 to a nonprofit
mutual disability insurance company (nonprofit mutual) organized under Chapter 58 of the

Michigan Insurance Code.

The Company’s transition to a nonprofit mutual is on track to become effective December

31, 2013. In June, the company received regulatory approvals to establish the new

nonprofit mutual. On July 16, 2013, Blue Cross Blue Shield of Michigan Mutual Insurance
Company received initial funding from BCBSM of $8,500,000. Before the new company can
become fully operational, it must satisfy a state qualifying examination.
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Effective January 1, 2014, the Company will be required to pay all premium tax, property
taxes, sales and use taxes, and any other state and local taxes imposed generally on
similarly-regulated Michigan insurance companies.

The transition provisions of the legislation require the Company once transitioned to a
nonprofit mutual to use its best efforts to make annual social mission contributions to a non-
affiliated not for profit entity in an aggregate amount of up to $1.56 billion over 18 years
based upon certain revenue and risk based capital criteria.

D. Uncollectible Assets on Uninsured plans — No significant change

E. Business Interruption Insurance Recoveries — NOT APPLICABLE

F. State Transferable Tax Credits - NOT APPLICABLE

G. Subprime Mortgage Related Risk Exposure — NOT APPLICABLE

22. EVENTS SUBSEQUENT

Management has evaluated all events subsequent to the Statement of Admitted Assets,
Liabilities, and Surplus date of June 30, 2013, through the date of its Quarterly Statement
filing of August 15, 2013, and has determined that there are no subsequent events that
require disclosure under SSAP No. 9R, Subsequent Events.

23. REINSURANCE — NOT APPLICABLE

24. RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO
REDETERMINATION — No significant change

25. CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

Reserves as of June 30, 2013 and December 31, 2012 were $635,499,470 and
$634,350,483, respectively. As of June 30, 2013, $524,172,349 has been paid for incurred
claims attributable to insured events of prior years. Reserves remaining for prior years are
currently $28,529,016 and are primarily a result of re-estimation of unpaid claims on facility
and professional health claims. Therefore, there has been a $81,649,118 favorable prior-
year development from December 31, 2012 to June 30, 2013. The decrease is generally
the result of ongoing analysis of recent loss development trends. Original estimates are
increased or decreased as additional information becomes known regarding individual
claims. Included in this decrease, the Company experienced $5,370,175 of favorable prior
year claim development on retrospectively rated policies. However, the business to which it
relates is subject to premium adjustments.

26. INTER-COMPANY POOLING ARRANGEMENTS — NOT APPLICABLE
27. STRUCTURED SETTLEMENTS — NOT APPLICABLE

28. HEALTH CARE RECEIVABLES - No significant change

29. PARTICIPATING POLICIES — NOT APPLICABLE

30. PREMIUM DEFICIENCY RESERVES — No significant change

31. ANTICIPATED SALVAGE AND SUBROGATION — No significant change
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1.2
2.1
22

31
3.2

41

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

9.1

9.2
9.21

9.3
9.31

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES - GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act?

If yes, has the report been filed with the domiciliary state?
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity?
If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.1 is yes, provide a brief description of those changes.
The chart was updated to reflect name changes for the following five entities:

Yes[ ] No [ X]
Yes[ ] No[ ]
Yes[ ] No [ X]
Yes[X] No[ 1]

"AmeriHealth Mercy Services LLC" was renamed "AmeriHealth Caritas Services LLC";

"Keystone Mercy Health Plan" was renamed "Keystone Family Health Plan";

"AmeriHealth Mercy Health Plan" was renamed "AmeriHealth Caritas Health Plan";

"AmeriHealth Mercy of Louisiana, Inc." was renamed "AmeriHealth Caritas of Louisiana, Inc.";

"AmeriHealth Mercy PerformRx IPA of NY, LLC" was renamed "AmeriHealth Caritas PerformRx IPA of NY, LLC".

Additionally, Blue Cross Blue Shield of Michigan Mutual Insurance Company was granted its temporary certificate of authority in June, 2013, therefore reflected as a separate entity,

with no relationship to BCBSM and its affiliates in the organization chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.

1 2 3
NAIC State of
Name of Entity Company Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released.

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

By what department or departments?
Michigan Department of Insurance and Financial Services

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement
filed with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(@)  Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers?

If the response to 9.3 is Yes, provide the nature of any waiver(s).

Yes[ ] No [X]
Yes[ ] No[X] NAT[ ]
1213112010,
12/31/2010..c.ccvererenes
5712012
Yes[ ] No[ ] NA[X]
Yes[X] No[ ] NAT[ ]
Yes[ | No[X]
Yes[ | No[X]
Yes[ | No[X]
Yes[X] No[ ]
Yes[ ] No[X]
Yes[ ] No [ X]
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10.1
10.2

111

11.2

15.1
15.2

PART 1 - FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

If yes, indicate any amounts receivable from parent included in the Page 2 amount: G 0

PART 1 - INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available

for use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]

If yes, give full and complete information relating thereto:

. Amount of real estate and mortgages held in other invested assets in Schedule BA: B 0

. Amount of real estate and mortgages held in short-term investments: G 0

Does the reporting entity have any investments in parent, subsidiaries and affiliates?

If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value

18.2 If no, list exceptions:

Q11.1

14.21
14.22
14.23 Common Stock
14.24 Short-Term Investments....
14.25 Mortgage Loans on Real Estate....
14.26 All Other,
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)..............
14.28 Total Investment in Parent included in Lines 14.21 10 14.26 @bOVe.........cccoerevveererrireireineeiinens
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ | No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ 1] No[ ]
If no, attach a description with this statement.
. For the reporting entity's security lending program, state the amount of the following as current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ e 14,505,694
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ei 14,763,050
16.3 Total payable for securities lending reporting on the liability page: $e 14,763,050
. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting
entity's offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations,
F. Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
17.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:
1 2
Name of Custodian(s) Custodian Address
State Street Bank & Trust 801 Pennsylvania, Kansas City, MO 64105
Federal Home Loan Bank of Indianapolis 8250 Woodfield Crossing, Indianapolis IN 46240
Fidelity Investments 100 Magellan Way, Covington, KY 41015
17.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No [ X]
174 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
17.5  Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
105377 Loomis Sayles One Financial Center, Boston, MA 02111
106810 Munder Capital Management 480 Pierce St, Birmingham, Ml 48009-6059
108518 Snyder Capital Management, LP One Market Plaza, Steuart Tower,Suite 1200, San Francisco, CA |
110441 Western Asset Management Co 385 East Colorado Blvd, Pasadena, CA 91101
50584 Piedmont Investment Advisors, LLC 411 West Chapel Hill Street, Suite 1100, Durham, NC 27701
113538 Herndon Capital Herndon Plaza, 100 Auburn Ave, NE Atlanta, GA 30303
106357 Thornburg Investment Management 2300 North Ridgetop Road, Santa Fe, NM 87506
111298 Arrowstreet Capital, Limited Partnership 200 Clarendon Street, 30th Floor, Boston, MA 02
114537 Aegon USA Investment Management 4333 Edgewood Road NE Cedar Rapids IA 52499
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes[X] No[ ]
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GENERAL INTERROGATORIES (continued)
PART 2 - HEALTH

1. Operating Percentages:

1.1 A&H loss percent 88.0 %
1.2 A&H cost containment percent 2.2 %
1.3 A&H expense percent excluding cost containment expenses 14.9 %
2.1 Do you act as a custodian for health savings accounts? Yes[ | No [ X]
2.2 If yes, please provide the amount of custodial funds held as of the reporting date. 0
2.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
2.4 |If yes, please provide the amount of funds administered as of the reporting date. 0
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2
Federal
ID
Number

3

Effective
Date

1

Name of Reinsurer

5

Domiciliary Jurisdiction

6
Type of
Reinsurance
Ceded

7
Is Insurer
Authorized?
(YES or NO)

NONE
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only

2

Accident
and Health

State, Etc. Premiums

3

Medicare
Title XVIII

4 5
Federal
Employees
Health Benefits
Program
Premiums

Medicaid
Title XIX

6
Life and
Annuity
Premiums and
Other

Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts
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Arkansas
California
Colorado........cvvvererirererieiererans
Connecticut.......ccovrvererrereirienns CT
Delaware
District of Columbia
Florida........ccooevereriieeeieeee
GEOrgia....ovcvirereerersicrees e
Hawali.........ooeeeiierieceecies

KanSas........cocvueeirnnnnsineeensinnnenns
Kentucky.......covvvevreveveiercirieiens
Louisiana.........coeeererrrinrenereinneenn.

Maryland.........coeveerirnininninnnns
Massachusetts..........c.cccoevrerennee
Michigan......
Minnesota....
Mississippi...
Missouri...
Montana...
Nebraska.
Nevada............ .
New Hampshire..........cccccvvriinnnnn.
NEW JErsey......ooovnerneeneeeneenes
New MeXiCO......ocerevrrererreierrenans
NEW YOrK......ccoeeviererreeesieienens
North Carolina..........ccccevvererrenn.

.2,622,078,875

Pennsylvania...........coooenenivinine
Rhode Island..........cccoveunevriirninnee

VErMONt......oueveeeirceieeereieseiennns
Virginia
Washington
West Virginia.........c.cccovverrivrrennns

WISCONSIN.....covvrriririreieinirrereinenns
WYOMING.....ocvreireiiesiieeierieseiae

American Samoa.

Puerto Rico..........
U.S. Virgin Islands...........
Northern Mariana Islands
Canada.......cccoevvvererrinnnn.
Aggregate Other alien.

....565,333,872

..196,796,480 |..

Subtotal
Reporting entity contributions for
Employee Benefit Plans.....................

Total (Direct Business).............ccc......

....565,333,872

....196,796,480

DETAILS OF WRITE-INS

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins

for line 58 from overflow page..........cccoovvvrereinnnns
Total (Lines 58001 thru 58003 plus 58998)

(Ling 58 @bOVE).......coveererieiciisicsi e

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;

(E
(a

)

Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.

Insert the number of L responses except for Canada and Other Alien.
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SHlELD OF MlCHlGAN

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

OF MICHIGAN
EIN 38-2069753

BLUE CROSS BLUE SHIELD

NAIC 54291, Group 572

BLUE CROSS BLUE SHIELD
OF MICHIGAN MUTUAL
INSURANCE COMPANY

Inc.

Group 572

Accident Fund Holdings,

EIN 27-0521030

LifeSecure Holdings
Corporation
EIN 20-1420821
Group 572 AZ

Blue Care Network
of Michigan
EIN 38-2359234
NAIC 95610, Group 572

Blue Care of Michigan,
Inc.
EIN 38-2536979
NAIC 52037, Group 572

NASCO Corporation
EIN 58-1767730
GA

EIN 38-3207001
NAIC 10166
Group 572

Accident Fund Insurance
Company of America

LifeSecure Insurance
Company
EIN 75-0956156
NAIC 77720, Group 572

STO

United Wisconsin

Blue Cross and
Blue Shield of
Michigan Foundation
EIN 38-2338506

BMH LLC*
EIN 30-0703311
DE

* See next page for
affiliated companies

Insurance Company | |

EIN 39-0941450
NAIC 29157, .
Group 572 WI BCN Service

Company

EIN 38-3134881
Accident Fund General

Insurance Company

Blue Cross Complete
of Michigan
EIN 32-0026448
NAIC 11557, Group 572

EIN 20-3058200

NAIC 12304, Group 572 Blue Care Network**

Medical Malpractice

Self-Insurance Trust

Accident Fund National EIN 38-6561861

Insurance Company

Blue Care Network**
Stop-Loss and Casualty
Self-Insurance Trust
EIN 38-6561862

EIN 20-3058291
NAIC 12305, Group 572

Third Coast Insurance
Company
EIN 36-4072992
NAIC 10713,
Group 572 IL

[CompWest Insurance Co

CWI Holdings, Inc. EIN 20-1117107

Reporting: 6/30/13 rev.

EIN 52-2414206

Group 572 DE NAIC 12177,

Group 572 CA

** Blue Care Network of Michigan participates in these Trusts for self-insurance purposes.

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.

Bloom Health Corporation
EIN 27-1038374
DE

EIN Properties LLC
EIN 45-1259278




s@tgl os2o0oe BLUE CROSS BLUE SHIELD OF MICHIGAN
., Mo SUBSIDIARY & AFFILIATE ORGANIZATION CHART

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

BMH LLC*
DE limited liability company
FEIN: 30-0703311

BMH SUBCO I LLC BMH SUBCO Il LLC AmeriHealth Caritas Services LLC
DE limited liability company DE limited liability company DE limited liability company
FEIN: 30-0703311 FEIN: 80-0768643 FEIN: 45-5415725
[
Keystone Family Health Plan AmeriHealth Caritas Health Plan
PA general partnership PA general partnership
FEIN: 23-2842344 FEIN: 23-2859523
|
I I I I |
P AmeLrlHe_a_Ith Cellrltas of Sele((::t Heﬁllth clJf South Sglect Hea:th of Shore Points AmeriHealth AmeriHealth
h ouisiana, Inc.. arofing, Inc. eorgia, Inc. Mercy of Louisiana, LLC Northeast, LLC
dn LA business corporation SC business corporation GA business corporation LA limited liability company PA limited liability company
i FEIN: 27-3575066 FEIN: 57-1032456 FEIN: 20-2467931 FEIN: 77-0632420 FEIN: 45-4244113
NAIC Code: 14143 NAIC Code: 95458 NAIC Code: 14692 ' ’
I I I I |
. AmeriHealth Caritas i .
AmeriHealth Mercy of PerformRx, LLC AmeriHealth Nebraska, Florida True Health, Inc.
. L PerformRX IPA of New Inc. . i
Indiana, Inc. PA limited liability company York. LLC NE busi i FL business corporation
IN business corporation FEIN: 27-0863878 oo York, L usiness corporation FEIN: 45-4088232
FEIN: 20-4948091 NY limited liability company FEIN: 45-3790685 NAIC Code: 14378
' FEIN: 26-1809217 NAIC Code: 14261 '
- — AMHP Holdings Corp. Prestige Health Choice,
Ame(r:ll-llealttf)l' District of PA business corporation L.L.C.
Distri Ofgn: Iab’. Ir;)c.‘ FEIN: 26-1144363 FL limited liability corporation
istrict of Columbia business FEIN: 45-0563075
corporation |
FEIN: 46-1480203 Community Behavioral Healthcare
NAIC Code: 15088 Network of Pennsylvania, Inc.

PA business corporation

FEIN: 25-1765391
AmeriHealth Michigan, Inc. |

MI business corporation CBHNP Services, Inc.
FEIN: 46-0906893 PA business corporation
NAIC Code: 15104 FEIN: 26-0885397

NAIC Code: 13630

Reporting: 6/30/13 rev. All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan. *Blue Cross Blue Shield of Michigan owns a 38.7% stake of BMH LLC



910

Statement as of June 30, 2013 of the BLUE CROSS BLUE SH'ELD OF MICH'GAN

SCHEDULEY
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 1

1 2 3 4 5 6 7 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
0572...... Blue Cross Blue Shield of Michigan. | 54291...... 38-2069753 | ....covvrrrrirns [ corerierinnireines | e Blue Cross Blue Shield of Michigan Ml UDP......ccoou State of Michigan...........cccvvrerrvinineireininne LEGAL . c.euieriries [ ettt | et | ceninninea
0572...... Blue Cross Blue Shield of Michigan. | ............... 27-0521030 | .coovvviererrrens v | e Accident Fund Holdings, Inc Ml DS, Blue Cross Blue Shield of Michigan.................... Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan..............cccee | covreveunn.
0572..... Blue Cross Blue Shield of Michigan. | 10166...... 38-3207001 | ...vovverereirnn | e [ Accident Fund Insurance Company of America...... Ml DS.... Accident Fund Holdings, INC........ccccvvvvirireinnnes Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan
0572...... Blue Cross Blue Shield of Michigan. [29157...... 39-0941450 | ... United Wisconsin Insurance Company. . .| Accident Fund Insurance Company of America.. | Ownership ...100.000 |Blue Cross Blue Shield of Michigan...
0572...... Blue Cross Blue Shield of Michigan. | 12304...... 20-3058200 | ....cverrerrerrine | cerrereieieinies [ Accident Fund General Insurance Company........... 17— DS.... Accident Fund Insurance Company of America.. | Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan.............cccccee | covevivnnn.
0572...... Blue Cross Blue Shield of Michigan. | 12305...... 20-3058291 | ...ocvvverereies e | e Accident Fund National Insurance Company.......... 17— DS.... Accident Fund Insurance Company of America.. | Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan..............cccce. | cevevrevnnn.
0572...... Blue Cross Blue Shield of Michigan. [10713...... 36-4072992 | ..o | e [ Third Coast Insurance Company............cccecvveunne. | DS... Accident Fund Insurance Company of America.. | Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan...........cccccoee | vevrveinnne
0572...... Blue Cross Blue Shield of Michigan. | ............... 52-2414206 CWI Holdings, Inc Accident Fund Insurance Company of America.. | Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan

0572...... Blue Cross Blue Shield of Michigan.
0572..... Blue Cross Blue Shield of Michigan. | ...
0572...... Blue Cross Blue Shield of Michigan.

20-1117107 | ...
. |20-1420821 | ...
75-0956156 | ...

CompWest Insurance Co.....
LifeSecure Holdings Corporation.
LifeSecure Insurance Company...

.| CWIHoldings, INC...c..couvmeiiiirneeceeies i ...100.000 |Blue Cross Blue Shield of Michigan...
.| Blue Cross Blue Shield of Michigan i ...100.000 |Blue Cross Blue Shield of Michigan...
.| LifeSecure Holdings Corporation..... ...100.000 |Blue Cross Blue Shield of Michigan...

0572...... Blue Cross Blue Shield of Michigan. 38-2359234 Blue Care Network of Michigan............cc.cccveuiunee Blue Cross Blue Shield of Michigan.................... Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan

0572...... Blue Cross Blue Shield of Michigan. 32-0026448 | .......ovvvvvrn | e [ Blue Cross Complete of Michigan............c.ccevvennn Blue Care Network of Michigan Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan..............cccee | covrerrunn.

.................................................................................... 38-3134881 | ....coevvervvens | vervrereveiens [ evriereseieiieeenne. | BCN Service COmMpany.........ceveveenieieniisinenns Blue Care Network of Michigan Ownership......... | ...100.000 |Blue Cross Blue Shield of Michigan...........c.ccccee | covrerreunn.

0572...... Blue Cross Blue Shield of Michigan. |52037...... 38-2536979 | ..o | e [ Blue Care of Michigan, INC........ccceuvvvirevreriininnnes Blue Cross Blue Shield of Michigan.................... Ownership......... ...100.000 |Blue Cross Blue Shield of Michigan..............cccee | covevreunn.

.................................................................................... 38-2338506 | ......cooeveverne | verereresiieiies [ cevriereisiieinennennn. | Blue Cross and Blue Shield of Michigan Foundation| MI............. | DS.... Blue Care of Michigan, IncC............cccccceevvrevnenene. | Ownership......... | ...100.000 |Blue Cross Blue Shield of Michigan............cccoee | cevevrenn.
Blue Care Network Medical Malpractice Self-

.................................................................................... 386561861 | ......ccveveveerne | vererreireisneiins [ evereseisseseennenns | INSUraNce Trust Ml............. [NIA............... | Blue Care Network of Michigan.......................... |Ownership......... | .....97.200 |Blue Cross Blue Shield of Michigan.............cccc... [ ceevrerrrnnes
Blue Care Network Stop-Loss and Casualty Self-

38-6561862 Insurance Trust .. | Blue Care Network of Michigan........... Ownership Blue Cross Blue Shield of Michigan

NASCO Corporation R .| Blue Cross Blue Shield of Michigan ... | Ownership
Bloom Health Corporation............cccocveercvninirennee Blue Cross Blue Shield of Michigan.................... Ownership
EIN Properties LLC Blue Cross Blue Shield of Michigan.................... Ownership
BMHLLC..........c...... . | Blue Cross Blue Shield of Michigan
BMH SUBCO I LLC.. .|BMH LLC.

. |58-1767730 | ...
27-1038374
45-1259278
... [30-0703311 |...
... [30-0703311 |...

. |80-0768643 | ...

Blue Cross Blue Shield of Michigan... .
Blue Cross Blue Shield of Michigan.............cccee. | vevreineene
Blue Cross Blue Shield of Michigan...........c.cocoe. | vevrreniene
BCBSM and IBC MH LLC
BCBSM and IBC MH LLC..

BMH SUBCO Il LLC.... .|BMH LLC. BCBSM and IBC MH LLC..
45-5415725 AmeriHealth Caritas Services LLC BMH LLC Ownership BCBSM and IBC MH LLC
23-2859523 AmeriHealth Caritas Health Plan BMH SUBCO | LLC Ownership BCBSM and IBC MH LLC

23-2859523
27-3575066
57-1032456 | ...
20-2467931 | ...
.| 77-0632420 |...
20-4948091

AmeriHealth Caritas Health Plan
AmeriHealth Caritas of Louisiana, InC.............c.......
Select Health of South Carolina, Inc
Select Health of Georgia, Inc.......
Shore Points AmeriHealth Mercy of Louisiana, LL

AmeriHealth Mercy of Indiana, LLC..............c..cc.....
AmeriHealth Caritas Perform RX IPA of New York,

BMH SUBCO Il LLC Ownership
AmeriHealth Caritas Health Plan........................ Ownership
.... | AmeriHealth Caritas Health Plan. i
.... | AmeriHealth Caritas Health Plan.

.| AmeriHealth Caritas Health Plan.
AmeriHealth Caritas Health Plan

BCBSM and IBC MH LLC
BCBSM and IBC MH LLC
BCBSM and IBC MH LLC..
BCBSM and IBC MH LLC..
BCBSM and IBC MH LLC..
BCBSM and IBC MH LLC

Ownership

26-1809217 LLC AmeriHealth Caritas Health Plan Ownership BCBSM and IBC MH LLC
. |26-1144363 | ... AMHP Holdings Corp .| AmeriHealth Caritas Health Plan. . | Ownership BCBSM and IBC MH LLC..
Community Behavioral Healthcare Network of
25-1765391 | oo e | e Pennsylvania, Inc. AmeriHealth Caritas Health Plan.............c..cc...... Ownership BCBSM and IBC MH LLC
26-0885397 CBHNP Services, INC.......cvvevvereiiciececeeecenns AmeriHealth Caritas Health Plan Ownership BCBSM and IBC MH LLC
45-4088232 | ... Florida True Health, Inc... | A .... | AmeriHealth Caritas Health Plan. . | Ownership BCBSM and IBC MH LLC..
45-0563075 Prestige Health Choice, LLC........ccccccovevvercrrirennn, FLoioiiinns NIA............. Florida True Health, Inc Ownership BCBSM and IBC MH LLC
46-1480203 | ..o | e | e AmeriHealth District of Columbia, Inc..................... DC............ A, AmeriHealth Caritas Health Plan........................ Ownership BCBSM and IBC MH LLC.........cccocvevvvvvveees e

46-0906893 | .....oovvverrien | e | e AmeriHealth Michigan, INC.........ccccooeieniieniiieinnne 17/ IS NIA..ccooee AmeriHealth Caritas Health Plan........................ Ownership BCBSM and IBC MH LLC




1'91L0

Statement as of June 30, 2013 of the BLUE CROSS BLUE SH'ELD OF MICH'GAN

SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Federal Traded Names of Relationship Management | Ownership
Group Group Company ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
45-3790685 AmeriHealth Nebraska, Inc. AmeriHealth Caritas Health Plan........................ Ownership BCBSM and IBC MH LLC.........cccovevveiicieiees [ e
. |45-4244113 | ... AmeriHealth Northeast, LLC .| AmeriHealth Caritas Health Plan. . | Ownership BCBSM and IBC MH LLC..
27-0863878 PerformRx, LLC AmeriHealth Caritas Health Plan........................ Ownership BCBSM and IBC MH LLC.........ccoveeieiiceeeees [ e
23-2842344 | ..o | e | e Keystone Family Health Plan.............cccccovrninnanee PA........... N[ BMH SUBCO | LLC Ownership BCBSM and IBC MH LLC........ccovererereencirrines | oo
.................................................................................... 23-2842344 | ... | e | e, | Keystone Family Health Plan.............cccoocoecee |PAL....... [NIAL............|BMH SUBCO Il LLC Ownership BCBSM and IBC MH LLC




Statement as of June 30, 2013 of the BLUE CROSS BLUE SHIELD OF MICH'GAN
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response
1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? YES
Explanation:
1.
Bar Code:
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SHIELD OF MICH'GAN
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Company OWNed AUtOMODIIE............c.cuiueieiiieieieeie ettt 89,336 | 49,336 | oo [0 S
2597. Summary of remaining write-ins for LINE 25........ccciiieiiiieiesseiei et sssnesnsesnees 49,336 | 49,336 | oo (O I 0
Additional Write-ins for Liabilities:
Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
2304. Accounts Payable to Health Care Vendors 75,709,972 75,709,972 109,839,333
2305. Account payable to other plans................ ...23,597,670 |.... 23,597,670 | .ccovvrerrnne. 18,915,475
2397. Summary of remaining write-ins for Line 2 99,307,642 99,307,642 128,754,808

Q18




Statement as of June 30, 2013 of the BLUE CROSS BLUE SHIELD OF MICH'GAN

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© Nk w

_
- o

Book/adjusted carrying value, DECEMBET 31 Of PHIOT YEAI..........ciuivieiieeieieieeie st esnaes
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals.....

Total foreign exchange change in book/adjusted carrying value..
Deduct current year's other than temporary impairment recognized
Deduct current year's depreciation

..................... 144,023,411

......................... 5,274,412

............................. 152,908,522

............................... 12,494,239

Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts

139,963,749

............................. 144,023,411

Statement value at end of current period (Line 9 MinUS LINE 10)..........ccccueiieiiieiiieieicteesccer et snnaenens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N ook w

©

. Deduct current year's other than temporary impairment recognized
11.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of Prior Year..........ccccovveveeeceniveesccveeseenenes
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition

Capitalized deferred INtEreSt AN OtNET..........c.oveveiceee ettt sttt sae s beneenanes | senvenes
ACCTUAI OF QISCOUNL........ooveviitiectcteie ettt bbbttt bbb s st et s s s s b senaanans | sevnias

Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest

......................... 4,250,000

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........

Total VAlUALION @IIOWANCE..........cviviieieiiie ettt bbbt s bbbt bbb en s nn

Subtotal (Line 11 plus Line 12)

Deduct total nonadmitted amounts....

Statement value at end of current period (Ling 13 MINUS LINE 14)......ovivnririisierssessesssissssssssssessssssssssssssssssssesssssssssssssssessans

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

3. Capitalized deferred interest aNd OE.............ccvveicriiiccs ettt s sae s s ssssessnans | ervesee
4. ACCTUAL O QISCOUNL.......o.vuveieiecict et sttt bbb bbb bbbttt
5. Unrealized valuation increase (decrease)

6. Total gain (loss) on disposals................

7. Deduct amounts received on disposals.....

8. Deduct amortization of premium and depreciation....

9. Total foreign exchange change in book/adjusted carrying value..

10. Deduct current year's other than temporary impairment recognized.....

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...

12.  Deduct total nonadmitted amounts.............cccouereriereveiereseenennes

13. Statement value at end of current period (Line 11 minus Line 12)

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YBAI..........cccveiireieiieere et bns
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition

..................... 284,518,884

1,500,000

....................... 27,136,993

............................. 258,240,403

............................... 17,139,608
............................... 18,799,793

SCHEDULE D - VERIFICATION

Bonds and Stocks

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year. 5,561,480,673 | oovveveirerereieinns 5,108,405,487
2. Cost of bonds and SLOCKS @CQUITET............co.cviuieeiciiieicis ettt bbbt ssbesesans | sevessesssestessnsensenas 4,397,899,473 | .oovvveriveenns 5,478,564,763
3. Accrual of discount 3,370,121 | oo 18,226,177
4. Unrealized valuation iNCrEaSE (ABCTBASE)...........cevuevrevireircieiiee sttt s bbb s st es s b essesssenns | sbevsesssessessssssseseesaes 110,703,770 | coovvrereeeeae 281,299,382
5. Total gain (loss) on disposals 76,900,501 | .oocvvercecreeinns 153,414,459
6. Deduct consideration for bonds and Stocks dISPOSEA Of ..........c.cueiueiiieieciciisc st naens | oeaesses st s s 4,245432,993 | ..o 5,425,573,866
7. Deduct amortization of premium 9,801,691 | .o 26,097,644
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............c.cvuveuiveieeiiieieieice ettt ssesns | sessssesssssses s sesses e senes (1,197,889) | .ovveveerereeee s 134,318
9. Deduct current year's other than temporary impairment recognized 30,827,485 | ..o 26,892,403
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9). 5,863,094,480 | ..... .5,561,480,673
11, Deduct total NONAAMITEEA AMOUNLS...........cuiieieiiirieicisiee et s sttt s b s s s s snsessesentesss | oetessessessnses et seses et snsessennsansessnsanses | ahsesassessesansesessnsassesansennnsnsanssssnsans

. Statement value at end of current period (Line 10 minus Line 11)....

.......................... 5,561,480,673

QSl01
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SH'ELD OF MICH'GAN

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1o CIASS T ().rurrerrereeereerisrisiseeses st st st | eeeene et 2,874,314,595 | ....ccovvvrirrenennn 3,826,338,542 | ....ocoverrrirninns 4,075,665,251 | ...cooovevrrermcrrennee (12,345,161) | ...vvevvcriecnns 2,874,314,595 | ...covvvrrrnirinenn 2,612,642,725 | ...cvooevrrieceineernieeseineeenins | cevssieesninesnens 3,025,355,834
2. ClASS 2 (@) reruureeerueerermerestseenisees sttt sttt | et 796,663,355 | ....ovvvermcririnenns 325,369,419 | ..oovvvvercrriinenns 273,933,703 | ..eovevrcrrireriiieens 1,974,593 | oo 796,663,355 | .....cvvvrmcrriiennns 850,073,664 | .....oocveerernirereernennisesniiees | serneeessnsnesnseens 628,736,873
3. C1ASS 3 () eeruurereumeeresreresineessseeees st st et | Hesieesst et 91,087,282 | ..o 99,624,092 | ...ooveererriienennn 24,386,155 | ..ovoocerererrireens (1,446,034) | ...oovvverrrrrirenns 91,087,282 | ..covvvrerrerrirnnenns 164,879,185 | ...cvvernererrreceennenesnseesnneninns | seeessnseesssnessssneens 50,460,429
A, CIASS 4 (B).ruurverereeeesseresseeeesseesesseess st ess s sttt | eeesst et eenetas 106,806,189 | ....ooorveerrrrirrend 65,842,419 | ..ovvrveereeriineeeens 14,309,462 | ...oovverrreirrrreennne (1,928,925) | ...ovvverrrrirines 106,806,189 | ...ccovrerrrreennne. 156,410,221 |..oevvermereerneeeesnenesneeesssnesesns | sevessmessssnessssneens 78,755,471
5. CASS 5 (8).ureurererrerereireerseeeese sttt ettt srensns | sressentenene st eneneas 57,976,661 | ..o 31,026,440 | ..covvireirirene 20,256,839 |...cooverieiriieens (2,949,595) | ..o 57,976,661 | ..cooevvererciriinnns 85,796,667 | ....ceveeeeeereeeireirieieereieeeerees | cereeeeneeseieeeiseeeens 39,569,972
B ClASS B (2)..rvuerrrrerieireirrsiesissese sttt ettt essns | fnsent st ensentnes 3,924,403 | ..o 3,688,292 | ..o 2,585,769 ..o (1,146,536) | ...ovvreereererrirrinnnas 3,924,403 | ..o 3,880,390 | ..o | s 5,962,969
7. TOtA BONGS......ovvveoirercceceeneie e sessss s sesssssenssssses | sesssesssssssssonas 3,930,772,485 | ....cvvvrrirrernnns 4,351,889,204 | ......ccooovcvreenn: 4411137179 |, (17,841,660) | ........ocvvernecs 3,930,772,485 | .....ccoouvrvvcnns 3,853,682,850 | .....ooorrviririiiieinieriiieens () 3,828,841,548
PREFERRED STOCK
8. ClASS Tttt | cesi s 365,895 | ....ovvrrririeeriienes 793,561 | covoooreererriiceniseessisessieens | coreseesssensesssessesienens (YIRS 1) 1 365,895 | ...ovverriiicrrinnens 1,107,526 | ..oooooreeicriiicnniieessiseessiees | seerisesssiss s ssesessssesesens
0. ClASS 2uuuveeeeresre ittt | et 10,116,999 | ..oovvtrcrisiseerineresseesinenens | eerseessssesssssessss st ssssssseness | sessesssseesssssessees (10,116,999) | ...vcvvvvrerrirrrirenne 10,116,999 | ..oouvvvermeresieerisesisiseesssnenes | srsssesssssesss s sesss s | sessse s 10,406,056
10, CIASS B..ouiveeeueeeesmeeeisseeesseeessseeess s s ss s sttt | eebbsnesessesn st 195,450 | ..ovvveeeeeeereresiseeesssessssseesens | conseeessseessssesssssssssssesssssesssas | seesssssssssssesss s ssssss st ssssses | sessisesessss s sesssss 195,450 | covovuveernerernreinnens 195,450 | ..evvveeereereressseeesssenesnseess | eevssneeesssesssneseseanens 281,183
11, ClASS 4ottt ees s sttt | nessseesss st BAA25 [t neeetns | seesesineses st | sresss st nesss et [CI7(0) | 31425 | e 28,155 | oveeeeeeerreeennnenessneeessnenssss | cessenesesnesesnssesanee 483,112
12, ClASS Buveveriereeieie ettt sttt sttt nsns | sbessessent st entents 3,567,132 | .o 2,341,925 [ oo | et (105,335) | cvooverrererrrerrereeeenns 3,567,132 | oo 5,803,722 | ..o | e 803,069
13, ClASS Buevvvrvvvrvrrisssriisseessissis s st nnten | e nnnes | s s 1,062,926 | .vvooucirernciiessennssesssssssnssnens | cenesssssssssssns s ssnss s | sesesesssess et | erossssg s 1,082,926 | ..o | sreresssses s
14, Total Preferred STOCK. ... iivirrirrirsseriieesesssessssesessssesssssesssssssesssesssssssenens | sessssssssssssssessssens 14,276,901 | oo 4,198,412 | oo (O I (10,277,534) | ...cvvernennerssriienns 14,276,901 | oo, 8,197,779 | covvvrivcrrnsririsserissninsenns (O I 11,973,420
15, Total Bonds and Preferred SIOCK..........rvuuurreerrreesreeerneeeessseseseesessseesssssesesss | seeessssesssssneeeens 3,945,049,386 | ....oorrrerrennns 4,356,087,616 | ...cvvvverrrrennns 4411137179 | e (28,119,194 | oevvvvrrrrevenes 3,945,049,386 | ......cooervevrnnes 3,861,880,629 | ...ooouererrrrerieeeeireeerneens (1 S 3,840,814,968
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC1S......... 0; NAIC2§.... 0; NAIC3§... 0; NAIC4S...... 0;

NAIC5S........ 0; NAIC6S.

......... 0.




Statement as of June 30, 2013 of the BLUE CROSS BLUE SHIELD OF MICH'GAN

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date

9199999

446,846,750

........................ 447,287,617

SCHEDULE DA - VERIFICATION

Short-Term Investments

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PO YT ........cvureriieieriieirieiisetseiseiesseesssesseeee s ssesssssssssesssssesssssessessessns | sesssssssssessessasssssnsnns 571,816,412 | oo 467,604,991
2. Cost of short-term iNVEStMENTS @CQUITED. ........ceiieiiieieiceie ettt nsenns | sesastesssantessesansenas 5,908,241,292 | .c.ovvveiverieeins 5,556,785,221
3. ACCTUAI OF QISCOUNL........oveeceeetecte ettt s ettt st s s e e s s s s et es s snassensss et st sesntesassnanessassstasassnsssasensnans | evessesesssssssssssssesanenensines 156,514 | oo 330,584
4. Unrealized valuation INCrEASE (BCTBASE).........cccviueveiiieeiiicieie ettt b st se bbb s s sssebessssaebensns | bevesssssessssesessssssesesnseeas (384,690) | ...vvveveriercreieee e
5. Total gain (I0SS) ON QISPOSAIS........cvuvuurerrerrerireeerieeeeeeiseeseeese e eeseesessese e ss et se e st s st s e st et ee st s e s stensen s s bsesessants | eebessessessessessansassessessessanen (G 1515) 10,207
6. Deduct consideration received 0N dISPOSAIS.............cccceiriiviveiiicieisieee ettt bbb s et s st snseaes | ereaebeseresessnaesesans 6,032,508,644 | ....covvereeiiers 5,452,001,045
7. Deduct amortization Of PIEMIUM...........c.cuiviieiirieiee ettt bbbt bbb s b b es e bssenaes | eesessesssessesistesses s bensesanes 467,269 | ..oooevececee e 913,041
8. Total foreign exchange change in bOOK/adUSIEA CAMTYING VAIUE...........c.cvvuiviiiiieieiictetcte ettt ssaebes | sbesssesesssses et et sesebebessese s s sssbessesess | nesesesssebesessssesebassebe st ssaebessnseaesanaes
9. Deduct current year's other than temporary impairmeNt FECOGNIZEM.............cuiueiiiiieieiiieie ettt sses | sesessesssssssessssassessssessessssessesssssnsesses | ersessssessessssessessssessessnsassassnsans 505
10. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9).........ccccceverrireierrerererieieee e eesssesenns | cvevesisssssesesssseesessas 446,846,750 | ....ocoocverereeie 571,816,412
11, Deduct total NONAAMItIEA @MOUNLS...........cuuiiiiiiiii e bbbt | £feEE bbbkttt | Cb bbbttt
12. Statement value at end of current period (Ling 10 MINUS LINE 11).......ciiieieieiciieiesieesisicisseessssseesesseseessesessessssssesssssssenes | svssssssssssssessnssssesnsas 446,846,750 | ....ooocererieien 571,816,412

QSI103




Statement as of June 30, 2013 of the BLUE CROSS BLUE SHIELD OF MICH'GAN

Sch. DB-Pt A-Verification
NONE

Sch. DB-Pt B-Verification
NONE

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

Sch. DB-Verification
NONE

QSI04, QSI05, QSI06, QSI07



Statement as of June 30, 2013 of the BLUE CROSS BLUE SHIELD OF MICH'GAN
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAT........ovururierrirrieieesririseesisessssesseeessssessssssesssssesssssnes | soessssessessasssssssssssessessanssnsnns 39,999,111 | oo 82,240,076
2. Cost of Cash eqQUIVAIENES BCQUIFET...........c.ccueveereieeie ettt bbb ssae st st s s sessssassns | senssssesssssssessssstesssssses e sanes 988,939,274 | ..o 987,074,932
3. ACCIUAN OF QISCOUNL..........cviieiictcecsctc ettt bbbttt b s sssesaesns | devtesstessessbesse s s es s s ss s sesssstenes 73,315 | o 100,054
4. Unrealized valuation iINCrEASE (HECTEASE)........vururerrirererireeeisreseisessseessisessesssssss e ssessesssssssessssessessessssssessessessans | sesessessassnsssssessessasssssnssessessessnssnsnns (BA4Y | oo
5. Total gain (I0SS) ON GISPOSAIS.........vueurererrerriseiieeeseer et eeeeese e es st se s et eesesssee e s ssees e s e sses e st esteessessessessas | 4eesessessessastasssessestess st e ssessessestessaessnssnssans | Seetsessessestassasssnssnssastassassessessessnes 1,165
6. Deduct consideration received 0N AISPOSAIS.............cc.cveviueireiiiieeicieie sttt sttt bssenas | seesessesses st es s s e anans 1,028,997,000 | ...coevieeririeieeein 1,029,403,205
7. Deduct amortization Of PIEMIUM...........c.ciuiieiciieetee ettt bbb ss st ssntens | essesistessessssesse s esse s s ss s s senas 14,256 | oot 13,911
8. Total foreign exchange change in book/ adjUStEd CAIMYING VAIUE............coeuiveiicicicie ettt iesiens | crstessessssse st st b st b s s sssse s | sbsesssesses st esse s b es bt s s bt ss st snsessnsnts
9. Deduct current year's other than temporary impairment FECOGNIZEM. ..........cvcueiueiiuiieieiieieiee et seiens | crittesesisssss s s sssessstsstesssssssesssbessesssssnsasses | absessssessessssassessstessesssessessessnsansessntansssntas
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONAAMITIEA @MOUNLS..........c..iiiiii e | £E8 SR bbb bbbt | L enb bbb
12. Statement value at end of current period (Line 10 MINUS LINE 11)..u.vuiuieieiieiiieieiisiescissiesssssiessssssesessssssesses | sossessessssssessssssesssssssesssssssessessssassesnsns 0 | o 39,999,111

QSI108
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SH'ELD OF MICH'GAN

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
4 5

1 Location 6 8 9
2 3 Additional
Actual Cost Book/Adjusted Carrying Investment
Date at Time of Amount of Value Less Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
Acquired by Purchase
TOWER SERVICE CENTER DETROIT Mi ....12/31/1998 | Various 101,164,419 65,394,482 471,118
BRICKTOWN CUSTOMER SERVICE CENTER DETROIT Mi ....12/31/1999 | Various 37,818,002 24,421,277 15,429
0199999. Totals 138,982,421 0 89,815,759 486,547
0399999. Totals 138,982,421 0 89,815,759 486,547
Showing all Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended for 9 10 1 12 13
Additions, Current
Permanent Book/Adjusted Year's Total Book/Adjusted Gross Income Taxes,
Improvements | Carrying Value Other Than Current Total Foreign Carrying Foreign Eamned Repairs,
and Changes Less Current Temporary Year's Change in Exchange Value Less Amounts Exchange Realized Total Less Interest and
Disposal in Encumbrances Year's Impairment Change in BJ/A.C.V. Change in Encumbrances Received Gain (Loss) | Gain (Loss) | Gain (Loss) Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B.J/A.C.V. on Disposal During Year | on Disposal | on Disposal | on Disposal |Encumbrances| Incurred

NONE
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SH'ELD OF MICH'GAN

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS M

ADE During the Current Quarter
Location 4 5 6 7 8 9
2 3 Actual Additional
Cost Investment Value of
Loan Date Rate of at Time Made After Land and
Loan Number City State Type Acquired Interest of Acquisition Acquisition Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Year's Total Recorded
Investment Unrealized Current Other Than Capitalized Total Foreign Investment Foreign
Excluding Valuation Year's Temporary Deferred Change in Exchange Excluding Exchange Realized Total
Loan Date Disposal Accrued Interest Increase (Amortization)/ Impairment Interest Book Value Change in Accrued Interest Gain (Loss) Gain (Loss) Gain (Loss)
Loan Number City State Type | Acquired Date Prior Year (Decrease) Accretion Recognized and Other (8+9-10+11) Book Value on Disposal Consideration on Disposal on Disposal on Disposal

NONE
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SH'ELD OF MICH'GAN

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
6

1 2 Location 5 7 8 9 10 1 12 13
3 4 Actual Additional Commitment
Name of NAIC Date Type Cost at Investment for Percentage
CUusIP Name or Vendor or Desig- Originally and Time of Made After Amount of Additional of
Identification Description City State General Partner nation Acquired Strategy Acquisition Acquisition Encumbrances Investment Ownership
Any Other Class of Asset - Unaffiliated
DETROIT RENAISSANCE VENTURE FUND DETROIT MI DIRECT 12/23/2008.... 240,000 3,360,000 135
BCBS VENTURE PARTNERS CHICAGO IL DIRECT 08/31/2008.... 76,384 1,636,650 85
MESIROW FINANCIAL X CHICAGO IL DIRECT 12/31/2010.... 350,000 1,000,000 2.1
MTS INVESTORS, LP. NEW YORK DIRECT 05/31/2001.... 293 231,300 5.1
MTS HEALTH PARTNERS I, LP. NEW YORK DIRECT 12/15/2006.... 25,734 378,141 6.7
HLM PARTNERS Il CHICAGO DIRECT 09/30/2011.... 250,000 2,700,000 5.0
PIMCO BRAVO FUND, LP NEWPORT BEACH... DIRECT 02/28/2011.... 750,000 635,312 06
VPC FUND I, LP. CHICAGO IL DIRECT 07/31/2011.... 856,306 3,695,832 6.4
BCBS VENTURE PARTNERS I CHICAGO IL DIRECT 08/31/2011.... 152,735 12,301,374 83
HEALTH ENTERPRISE PARTNERS I NEW YORK NY..ooooee DIRECT 09/11/2012.... 60,794 4,634,785 76
3799999. Total - Any Other Class of Asset - Unaffiliated 0 2,762,246 0 30,573,394 | .. XXX.cooouunnne
Any Other Class of Asset - Affiliated
| BMH, LLC HARRISBURG......oconieriesnssrnisenies | PA...... | DIRECT 11/30/2011.... 15,600,000 78,000,000
3899999. Total - Any Other Class of Asset - Affiliated 0 15,600,000 0 78,000,000
3999999. Subtotal - Unaffiliated 0 2,762,246 0 30,573,394
4099999. Subtotal - Affiliated 0 15,600,000 0 78,000,000
4199999. Totals. 0 18,362,246 0 108,573,394
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Carrying Value Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally | Disposal | Encumbrances, Increase (Amortization)/ |  Impairment Interest BJ/ACV Change in Encumbrances Gain (Loss) | Gain (Loss) | Gain (Loss) | Investment
Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./AC.V. on Disposal Consideration | on Disposal | on Disposal | on Disposal Income
Any Other Class of Asset - Unaffiliated
HEALTH ENTERPRISE PARTNERS Il........cooonnverrennee NEW YORK.....oovvvrrreerns NY... |DIRECT 09/11/2012 | 06/28/2013 336,703 0 [ oveeeevereeeeeiieieens | cereeviieeeeesiseeeenies | e 75,935 0
VPC FUND I, LP. CHICAGO IL..... DIRECT. 07/31/2011 | 04//04/2013] ........ 13,830,244 L0 LN [T [T 189,500 0
3799999. Total - Any Other Class of ASSet - UNGfIAIEA. ... i oeeisssssesssss s | cnnennes 14,166,947 0 0 0 0 0 0 0 265,435 0 0 0 0
Any Other Class of Asset - Affiliated
BMH, LLC HARRISBURG... |PA.... | DIRECT. 11/30/2011 | 05/23/2013 | ...... 140,202,247 0 67,800 0
3899999. Total - ANy Other Class 0 ASSEE = AMfIIBEM. .........vvveuuuuseseeeeiiecesss s eeess s eess sk 0041 | crnees 140,202,247 0 0 0 0 0 0 0 67,800 0 0 0 0
3999999, SUDLOtAl = UNGMAIIAIEA. ....crvvveserreeeserieesseeriessesees sttt ennsssnennienss | s 14,166,947 0 0 0 0 0 0 0 265,435 0 0 0 0
4099999, SUDLOLA] = AFHALEA............cvvvveeerevveeeeeeieeeeeesei e sessss s sssssss s sssssssesssssssesssssssssssasesssssssessssssesssssssenessssensesessnnees | s 140,202,247 0 0 0 0 0 0 0 67,800 0 0 0 0
4199999, TOAIS .. .uvvvvvreeeeeeeseeeseesseeeseesseesessssesessesseesesseseeessesseeeessesseeeesesseeeeeseseeeesesseee e e ss et es e ee oA e e e e s e s eee s e et eee H2esreeee e e e e oo e e et e e e e A et 1ot et ettt s e e s e e e s eeess e sessseeeesneneneens | crreen 154,369,194 0 0 0 0 0 0 0 333,235 0 0 0 0
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SH'ELD OF MICH'GAN

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)

Bonds - U.S. Government

912810 QW 1| UNITED STATES ...06/13/2013 | VARIOUS 13,578,672 14,500,000 37,052 |1

912810 QY 7|US TREASURY N/B ...06/05/2013 | BANK AMERICA 1,803,125 2,000,000 3,886 |1

912810 RB 6 |UNITED STATES TREAS ....06/20/2013 | JPM. 2,465,859 2,800,000 8,969 |1

912828 RP 7 |US TREASURY GOVERNMENT ....06/03/2013 | JEFFERIES & CO INC 2,067,344 2,000,000 3,329 |1

912828 UH 1|US TREASURY ....06/13/2013 | BANK AMERICA 10,091,198 10,078,600 5,359 |1

912828 VB 3 |UNITED STATES TREAS ....06/17/2013 | VARIOUS 26,890,922 27,900,000 42,309 |1

912828 VD 9| UNITED STATES TREAS ....06/20/2013 | VARIOUS 27,360,398 27,400,000 3,832 |1
0599999. Total - Bonds - U.S. Government 84,257,518 86,678,600 104,736 | ....ccoo.. P S
Bonds - U.S. Special R and Special A

3128M9 D7 4 |FHLMC PC GOL G07026. ....06/27/2013 | GOLDMAN SACHS 115,704,106 | ..ooovvevrverreriserrinnns 109,753,414 | ooovvveoereiereerseneenns 150,911 [

3128M9 H8 8|FHLMC PC GOL G07155, ....06/20/2013 | BANK AMERICA 29,833,890 28,600,494 44,490 |1

3128M9 RE 4 |FHLMC PC GOL G07385, ....06/26/2013 | RBS SECURITIES 22,122,075 21,416,016 33,314 |1

3128PT GQ 2|FREDDIE MAC 06/20/2013 | WELLS FARGO SECURITIES 23,508,018 22,458,772 37,119 | 1FE

31292L GR 0|FREDDIE MAC 03/11/2013 | DEUTSCHE BANK SECURITIES (873,301) (823,991) (916) | 1FE

31292S BD 1|FREDDIE MAC ...04/05/2013 | NOMURA SECURITIES 83,720,404 78,876,872 92,023 |1

312940 RF 8|FHLMC POOL ....06/20/2013 | MORGAN STANLEY. 27,328,600 25,796,908 45,145 | 1FE

3132GL QS 6| FHLMC PC GOL Q05265 ....06/25/2013 | WELLS FARGO SECURITIES 57,990,569 56,165,200 87,368 |1

313206 3P 7|FHLMC PC GOL Q15805 ....05/17/2013 | BANK AMERICA 34,079,728 32,413,473 37,816 |1

3132J7 W4 0|FREDDIE MAC ....03/20/2013 | WELLS FARGO SECURITIES (66,882) (63,348) (62) | 1FE

3132J9 XF 0|FHLMC PC GOL Q18377 ....05/08/2013 | VARIOUS 22,628,001 21,309,477 24861 |1

3132J9 XP 8|FHLMC PC GOL Q18385 ....06/26/2013 | MORGAN STANLEY. 49,679,134 47,934,035 74,564 |1

3132JA UB 9|FHLMC PC GOL Q19177 ....06/19/2013 | RBS SECURITIES 30,705,325 29,729,815 40,466 |1

3132JA VC 6| FHLMC PC GOL Q19270.....0uucuuuriesssenresssssssssssesssssssssssssssessssssesssssesssssssssssssssessssssssssssssesssssssesssssssenness | ressaeenes ....06/27/2013 | GOLDMAN SACHS 31,315,402 30,147,198 46,896 |1
3199999. Total - Bonds - U.S. Special Revenue & Special Assessment: 527,675,069 503,714,335 713,995 |......... XXX oo
Bonds - Industrial and Miscell

001055 AL 6 |AFLACINC ...06/03/2013 | GOLDMAN SACHS 3,000,000 3,000,000 1

00130H BT 1|AESCORP ....04/25/2013 | WAMCO 810,000 810,000 3

001546 AQ 3|AKSTL CORP ....06/13/2013 | OPPENHEIMER & CO. 365,150 335,000 1,384 |4

00206R BN 1[AT&TINC ....04/23/2013 | VARIOUS 5,330,755 5,355,000 52,713 | 1FE

009089 AC 7 |AIR CANADA 2013-1C PTC ....04/24/2013 | WAMCO 120,000 120,000 4

009363 AG 7|AIRGASINC ....04/12/2013 | BANK AMERICA 6,372,380 6,054,000 24,216 | 2FE

013817 AJ 0|ALCOAINC ....06/25/2013 | VARIOUS 882,237 900,000 19,107 |3

01449) AJ 4|ALEREINC ....05/13/2013 | WAMCO 191,075 190,000 5

02005N  AJ 9|ALLY FINANCIAL INC ....06/05/2013 | THE SEAPORT GROUP. 758,100 665,000 11,776 |4FE

022249 AU 0| ALUMINUM CO AMER ....06/11/2013 | VARIOUS 190,559 180,000 4,860 |3

02376Q AA 2| AMERICAN AIRLINES! ....05/30/2013 | WAMCO 380,000 380,000 5

024747 AC 1|ABC SUPPLY. ...04/04/2013 | WAMCO 220,000 220,000 4

025816 AU 3| AMERICAN EXPRESS ....06/05/2013 | SUSQUEHANA 4,395,000 4,000,000 70,644 |2

03070Q AN 1| AMERISTAR CASINOS INC ....06/13/2013 | WELLS FARGO 697,640 652,000 7,804 |4FE

037833 AK 6|APPLEINC ....04/30/2013 | GOLDMAN SACHS 6,990,690 7,000,000 1

037833 AL 4|APPLEINC ....04/30/2013 | GOLDMAN SACHS 2,982,540 3,000,000 1

038521 AL 4| ARAMARK SERVICES ....05/16/2013 | JEFFRIES & COMPANY 370,300 350,000 4,137 |4

03938L AS 3 |ARCELORMITTAL CORPORATE ....06/18/2013 | VARIOUS 456,000 475,000 10,523 |3FE

045086 AD 7 |ASHTON WOODS USALLC ....06/27/2013 | JPM 233,450 230,000 6,413 |5

04570X AA 7 |ASSOCIATED MATERIALS, ....06/07/2013 | Robert W. Baird 369,250 350,000 3,637 |5

047478 AA 0| ATHLON HLDGS LP/ ATH ....04/12/2013 | WAMCO 110,000 110,000 5

04939M  AK 5| ATLAS PIPELINE PARTNERS.........coovcerieimmnieesmessssssssssssssssessssssssssssesssssssssssssasesssssssssssssssesssssssssssssnes | sossesesses ....05/07/2013 | WAMCO 290,000 290,000 4
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05070G AE 8| AUDATEX NORTH AMERICA CORPORATE........csmsmrrrveecvissmmsneesessssssssssnssssssssssssssssssssssssssssssssssssssssssssssnns. | sosssseeess ....06/27/2013 | WAMCO 230,000 230,000 3
052769 AB 2 |AUTODESK INC ....06/27/2013 | JPM 5,059,030 5,315,000 9,036 |2
053332 AL 6|AUTOZONE INC ...06/18/2013 | SUNTRUST 2,110,980 2,000,000 8,000 | 2FE
053332 AM 4| AUTOZONE INC ....06/17/2013 | KEYBANC CAPITAL MARKETS 1,266,325 1,250,000 8,351 |2
05367A AD 5 |AVIATION CAPITAL GROUP ....05/28/2013 | THE SEAPORT GROUP. 1,125,000 1,000,000 10,313 |3
053773 AN 7 |AVIS BUDGET CAR RENTAL ....06/20/2013 | VARIOUS 806,923 737,000 23,967 |4
05565Q CD 8|BP CAP MARKETS AMERICA ....05/07/2013 | MORGAN STANLEY. 9,899,800 10,000,000 1
058498 AS 5(BALL CORP, ....06/20/2013 | WELLS FARGO 391,785 418,000 1,330 |3
05947U R9 1|BANC AMER CMBS ....05/01/2013 | GOLDMAN SACHS 10,453,021 9,796,000 6,431 |3
060505 ED 2|BANK OF AMERICA CORP ....05/21/2013 | WAMCO 160,000 160,000 4
06051G DX 4|BANK OF AMERICA CORP ....05/16/2013 | VARIOUS 10,496,930 9,000,000 27,936 | 1FE
06051G EM 7| BANK OF AMERICA CORP, ....04/22/2013 | BANK AMERICA 9,490,370 8,000,000 MAATE [ 2.
067687 AA 1| BARMINCO FINANCE PTY LTD ....05/13/2013 | WAMCO 250,000 250,000 4
067901 AP 3 |BARRICK GOLD CORPORATION PRIV PLACE 04/29/2013 | WAMCO 59,878 60,000 2
06849R AF 9| BARRICK NA FINANCE LLC 04/02/2013 | CREDIT SUISSE CORP 4,293,760 4,000,000 61,111 |2
06849R AH 5|BARRICK GOLD CORPORATION PRIV PLACE ...04/29/2013 | WAMCO 159,864 160,000 2
07556Q AV 7|BEAZER HOMES USA ....05/21/2013 | CS FIRST BOSTON 520,125 475,000 19,143 | 5FE
07556Q AY 1|BEAZER HOMES USA CORPORATE ....06/17/2013 | CANTOR FITZGERALD. 297,688 275,000 2,440 |5FE
07556Q BB 0|BEAZER HOMES USA INC ....06/07/2013 | CS FIRST BOSTON 350,188 325,000 3409 (4
077454 AF 3 |BELDEN INC. ....06/20/2013 | VARIOUS 285,363 285,000 4933 |4
084670 BK 3 |BERKSHIRE HATHAWAY | ....06/04/2013 | SUSQUEHANA 1,676,047 1,700,000 24,650 | 1FE
090613 AJ 9|BIOMET INC ....06/28/2013 | VARIOUS 537,063 500,000 10,303 (4
09739D AA 8|BOISE CASCADE CO DEL ....06/26/2013 | VARIOUS 396,055 384,000 3274 |4
097751 AV 3|BOMBARDIER INC ....05/16/2013 | BARCLAYS CAPITAL 419,563 350,000 4973 |3
09776N AE 2|BON TON DEPT STORE ....05/16/2013 | WAMCO 250,000 250,000 5
097793 AA 1 |BONANZA CREEK ENERGY. ....04/04/2013 | WAMCO 110,000 110,000 4
12008R AG 2|BUILDERS FIRST SOURCE INC ...05/16/2013 | VARIOUS 310,000 310,000 5
12168P AA 5|BURLINGTON HLDGS LLC ....06/19/2013 | WAMCO 172,975 170,000 5270 |5
1248EP BC 6|CCO HOLDINGS LLC CHTR ....05/29/2013 | BANK OF AMERICA 1,349,301 1,331,000 16,795 |4
12513X AG 7(CD 2006-CD2 MTG TR ....05/02/2013 | DEUTSCHE BANK SECURITIES 5,542,002 5,020,000 4,628 |2
12514A AG 6|CD COMMERCIAL MORTGAGE TRUST ....04/16/2013 | BARCLAYS CAPITAL 5,939,568 4,971,000 15,718 |1
12543D AL 4|CHS/COMMUNITY HEALTH SYS ....05/17/2013 | GOLDMAN SACHS 1,136,250 1,000,000 1,556 | 4FE
12543D AQ 3| COMMUNITY HEALTH SYSTEMS, ....06/04/2013 | GOLDMAN SACHS 572,220 528,000 14,839 |4
125581 GH 5|CIT GROUP. ....06/05/2013 | VARIOUS 1,098,995 998,000 15,770 |3
126238 AE 0|COMM MORTGAGE TRUST ....04/18/2013 | NOMURA SECURITIES 10,190,625 10,000,000 16,934 |1FE
12624Q AR 4|COMM MORTGAGE TRUST ....04/17/2013 | VARIOUS 20,791,464 20,424,000 33,991 |1
12624X AD 0|COMM 2013-CR6 4 ....05/08/2013 | VARIOUS 18,247,461 17,500,000 12,921 |1FE
12625F AE 6|COMM 2013-CR7 ...06/28/2013 | VARIOUS 30,832,891 30,000,000 39,270 |1
12625K AE 5| COMM MORTGAGE TRUST ....06/04/2013 | DEUTSCHE BANK SECURITIES 20,598,504 20,000,000 24,080 |1
126408 GS 6|CSX CORP. ....05/23/2013 | JPM 3,447,387 2,791,000 13,984 (2
126408 GT 4|CSX CORP. ....04/09/2013 | DEUTSCHE BANK SECURITIES 1,207,698 1,101,000 18,332 |2
12646R AA 3| CST BRANDS INC ....06/19/2013 | VARIOUS 570,525 570,000 515 |3
12686C AZ 2| CABLEVISION SYSTEMS CORP ....06/25/2013 | VARIOUS 932,478 834,000 9,603 |4
12686C BB 4| CABLEVISION SYS CORP ....06/27/2013 | VARIOUS 468,538 469,000 5848 |4
127693 AG 4|CAESARS OPER ESCROW. ....06/25/2013 | BARCLAYS CAPITAL 150,800 160,000 5320 |4
131347 BS 4| CALPINE CORP. ....06/05/2013 | BANK OF AMERICA 287,525 265,000 7,536 |4
131347 BW 5| CALPINE CORP. ....05/31/2013 | WAMCO 350,400 320,000 7,333 |4
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131347 BY 1| CALPINE CANADAE.........oooicovoeeseveieesessiess s esssess s sssssess s ssss s sssssssssssssssssses | soesseses ....06/13/2013 | CS FIRST BOSTON 657,000 600,000 20,081 | 3FE
14040H AV 7| CAPITAL ONE FINANCIAL CO. ....04/04/2013 | CITIGROUP 3,953,290 3,890,000 18,369 |2
140420 NB 2| CAPITAL ONE BANK USA NA ...05/01/2013 | NOMURA SECURITIES 2,049,400 2,000,000 15,938 | 2FE
14574X AB 0[CARROLS RESTAURANT G ....05/07/2013 | WAMCO 285,625 250,000 13,672 |4
151020 AH 7| CELGENE CORP ....04/09/2013 | BANK AMERICA 1,025,880 1,000,000 5,146 |2FE
156700 AT 3|CENTURYLINK INC ....05/16/2013 | BANK OF AMERICA 1,037,500 1,000,000 14,025 |3FE
15672J AA 1 |CEQUEL COMM ESCROW | ....06/05/2013 | JEFFRIES & COMPANY 391,738 385,000 5,795 |4
156779 AC 4|CERIDIAN ....05/16/2013 | GOLDMAN SACHS 776,250 750,000 1,406 |5
156779 AK 6| CERIDIAN CORP NEW. ....06/04/2013 | GOLDMAN SACHS 841,750 740,000 25,905 |4
165167 CF 2| CHESAPEAKE ENERGY CORP. ....05/21/2013 | BARCLAYS CAPITAL 513,563 450,000 8,198 | 3FE
165167 CL 9| CHESAPEAKE ENERGY CO ....06/06/2013 | CITIGROUP 197,343 193,000 2,158 |3
166764 AE 0|CHEVRON CORP. ....06/17/2013 | BARCLAYS CAPITAL 4,000,000 4,000,000 1
166764 AG 5|CHEVRON CORP. ....06/17/2013 | BARCLAYS CAPITAL 3,000,000 3,000,000 1
166764 AH 3| CHEVRON CORP. 06/17/2013 | BARCLAYS CAPITAL 3,000,000 3,000,000 1
170031 AA 6| CHIQUITA BRANDS INTL 06/11/2013 | WAMCO 63,450 60,000 1,693 |4FE
17121E AD 9| CHRYSLER GP/CG CO-ISSUER ...06/06/2013 | OPPENHEIMER & CO. 493,313 450,000 18,150 |4FE
171871 AN 6| CINCINNATI BELL ....06/20/2013 | BANK OF AMERICA 470,925 455,000 7410 |4
172967 FF 3| CITIGROUP INC ....05/14/2013 | MORGAN STANLEY. 11,792,100 10,000,000 146,319 [1FE...ooiiricrririrennns
172967 GD 7|CITIGROUP INC HYBRID ....05/17/2013 | JPM 948,375 900,000 30,196 |4
172967 GS 4|CITIGROUP INC ....06/24/2013 | DEUTSCHE BANK SECURITIES 3,314,535 3,500,000 9,528 |2
17313K  AH 4| CITIGROUP COMMERCIAL MORTGAGE TRUST ....03/127/2013 | CITIGROUP 40 |3
17318U AD 6| CITIGROUP COMMERCIAL MORTGAGE TRUST. ....04/24/2013 | VARIOUS 11,423,809 11,000,000 17,892 (1
17320D AC 2|CITIGROUP COMMERCIAL MORTGAGE TRUST. ....04/17/2013 | CITIGROUP 10,299,886 10,000,000 16,006 |5
174538 AJ 0| CITIZENS COMMUNICATIONS ....06/21/2013 | VARIOUS 1,203,555 1,142,000 28,247 |3
178760 AE 4|CITY CENTER HOLDINGS ....06/10/2013 | VARIOUS 394,213 360,000 14,268 |5
179584 AM 9| CLAIRE'S STORES ....06/04/2013 | VARIOUS 927,511 817,000 15,339 |4
184502 AS 1|CLEAR CHANNEL COMMUN ...05/22/2013 | GOLDMAN SACHS & CO. 238,025 245,000 356 (6
18451Q AH 1 |CLEAR CHANNEL WORLDWIDE ....06/05/2013 | CS FIRST BOSTON 729,750 700,000 12,602 |4FE
18451Q AL 2|CLEAR CHANNEL WW HLD ....06/05/2013 | VARIOUS 923,750 850,000 1,092 |4FE
189054 AF 6| CLOROX COMPANY. ....04/17/2013 | JEFFERIES & CO INC 3,466,702 3,239,000 43,637 |2
19075D AH 4| COBALT CMBS COMMERCIAL MORTGAGE TRUST ....04/02/2013 | NOMURA SECURITIES 11,245,313 10,000,000 6,435 |3
19075F AA 4| COBALT INTL ENERGY | ....05/15/2013 | VARIOUS 647,704 575,000 5,961 |6Z
197677 AJ 6| COLUMBIA/HCA HEALTHCARE ....06/26/2013 | GOLDMAN SACHS & CO 108,475 110,000 276 |4FE
19767Q AQ 8|COLUMBIA HCA HEALTHCARE ....04/19/2013 | GOLDMAN SACHS & CO 284,175 270,000 2,217 |4FE
201723 AK 9| COMMERCIAL METALS CO ....05/08/2013 | WAMCO 100,000 100,000 3
20453N AA 7|COMPILER FINANCE SUB ....05/02/2013 | STATE STREET GLOBAL MARKETS LLC 70,000 70,000 5
20854P AF 6 |CONSOL ENERGY INC ....05/16/2013 | CS FIRST BOSTON 476,000 425,000 4,870 |4FE
209615 CA 9| CONSOLIDATED NAT GAS ...05/13/2013 | SUSQUEHANA 2,126,180 2,000,000 45,833 |2
21036P AF 5|CONSTELLATION BRANDS ....06/20/2013 | BANK OF AMERICA 389,980 340,000 2,739 |3
21036P AK 4 |CONSTELLATION BRANDS ....06/05/2013 | WELLS FARGO 537,773 558,000 1,511 |3
210795 QB 9| CONTINENTAL AIRLN PT ....06/25/2013 | VARIOUS 4,962,500 5,000,000 31,889 |2
210795 QD 5|CONTINENTAL AIRLN PT. ....06/26/2013 | VARIOUS 773,575 755,000 7,214 | 4FE
212015 AF 8|CONTINENTAL RESOURCES ....06/17/2013 | BANK OF AMERICA 535,563 475,000 7,427 | 3FE
22025Y AP 5|CORRECTIONS CORP OF AMERICA PRIV PLACE ....04/22/2013 | WAMCO 20,750 20,000 54 |3
221643 AD 1|COTT BEVERAGES INC ....06/24/2013 | BANK OF AMERICA 489,994 465,000 4,543 |4
221643 AF 6|COTT BEVERAGES INC ....06/18/2013 | JPM. 442,463 405,000 10,055 |4
222862 AH 7|COVENTRY HEALTH CARE INC ....04/02/2013 | BANK AMERICA 733,060 685,000 5,994 |2FE
22545L AG 4| CSFB COML MTG PTC....ooouuuuuuuuerrreeessmssssmsessssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssees | sesssseeees ....04/12/2013 | CREDIT SUISSE CORP 5,511,914 5,000,000 11,873 |2
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226566 AM 9 | CRICKET COMMUNICATIONS........comnrrrreiveesssmmmnesssssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | sossssssens ....05/16/2013 | MORGAN STANLEY. 356,825 350,000 2,713 |5
23918K AP 3 |DAVITA, INC. CORPORATE ....06/24/2013 | VARIOUS 707,053 685,000 13,215 |4
24781P AA 7 |DELTA AIRLINES PT ...06/27/2013 | BARCLAYS CAPITAL 384,800 370,000 3
25030W AE 0 |DESARROLLA HOMEX CORPORATE ....04/17/2013 | VARIOUS 466,138 820,000 5,709 |6FE
25459H AL 9|DIRECTV HOLDINGS/FING ....05/09/2013 | VARIOUS 1,054,890 1,000,000 5410 |2FE
25470X AB 1|DISH DBS CORP ....05/16/2013 | BARCLAYS CAPITAL 513,450 450,000 7,875 |3
25470X AE 5|DISH DBS CORP ....05/15/2013 | WAMCO 140,238 130,000 4,119 | 3FE
25470X AH 8|DISH DBS CORP ....06/13/2013 | VARIOUS 666,344 660,000 11,499 |3
25470X AL 9 |DISH DBS CORP ....06/25/2013 | SUMRIDGE PARTNERS, LLC 163,538 175,000 4,399 |3
260543 CA 9|DOW CHEMICAL CO/THE ....05/13/2013 | VARIOUS 2,436,180 2,233,000 24,424 |2
264147 AC 3| DUCOMMUN INC ....06/27/2013 | WAMCO 55,000 50,000 2,261 |4FE
26817R AA 6|DYNEGY INC NEW DEL ....06/25/2013 | VARIOUS 1,110,108 1,170,000 6,440 |4
278865 AH 3|ECOLABINC ....05/09/2013 | BANK AMERICA 2,387,170 2,230,000 26,876 |2
278865 AJ 9|ECOLABINC 05/09/2013 | VARIOUS 852,361 831,000 8,552 |2
278865 AL 4 |ECOLABINC 06/06/2013 | BARCLAYS CAPITAL 4,393,960 4,000,000 1,450 |2
28336L BR 9|EL PASO CORP. ...06/12/2013 | BARCLAYS CAPITAL 1,225,500 1,075,000 3464 (3
283831 AK 1[EL POLLOLOCO INC ....05/13/2013 | WAMCO 439,725 410,000 19,219 |5
284138 AQ 7|ELAN FIN PLC CORP SR NOTES 144A. ....05/23/2013 | WAMCO 210,000 210,000 6
292506 AA 0 |ENCANA HOLDINGS FINANCE CORP. ....04/22/2013 | VARIOUS 1,986,092 1,890,000 52,263 |2
29250R AF 3 |ENBRIDGE ENERGY PART. ....05/08/2013 | JPM 240,536 225,000 4,949 |2
29269Q AG 2|ENERGY FUTURE/EFIH FINAN ...06/21/2013 | VARIOUS 245,593 268,280 5FE
29273V AC 4 |ENERGY TRANSFER EQUITY ....06/25/2013 | RBC CAPITAL MARKETS 1,009,685 904,000 10,857 |3FE
29364D AR 1|ENTERGY ARKINC ....05/22/2013 | RBS SECURITIES 3,988,720 4,000,000 1
29482P AA 8 |ERICKSON AIR-CRANE INC ....06/18/2013 | WAMCO 527,875 530,000 561 |4
29843X AB 3 |EURAMAXINTL INC ....06/20/2013 | VARIOUS 577,000 600,000 13,194 |5
30066A AB 1|EXAMWORKS GROUP INC ....06/26/2013 | WAMCO 206,113 190,000 7,885 | 5FE
30219G AA 6| EXPRESS SCRIPTS HOLDING, ...06/10/2013 | VARIOUS 3,296,726 3,206,000 26,846 | 2FE
30219G AB 4|EXPRESS SCRIPTS HOLDING: ....04/15/2013 | PIERPONT. 766,508 750,000 2,888 |2
31430Q BE 6|FELCORLODGING ....06/24/2013 | VARIOUS 497,838 490,000 7,334 |4
319963 AZ 7 |FIRST DATA CORP ....06/05/2013 | BARCLAYS CAPITAL 365,750 350,000 12,335 |5
319963 BC 7 |FIRST DATA CORPORATION ....06/05/2013 | VARIOUS 938,925 885,000 29,976 |4
336130 AA 7| FIRST QUALITY FIN CO. ....05/09/2013 | WAMCO 160,000 160,000 4
35168X AA 9 [FRAC TECH SVCS FRAC TECH ....05/15/2013 | WAMCO 334,413 310,000 350 (4
35687M AT 4 |FREESCALE SEMICONDUCTOR ....06/06/2013 | CANTOR FITZGERALD, 484,875 450,000 6,475 |4
35687M AY 3 |FREESCALE SEMICONDUCTOR PRIV PLACE ....05/16/2013 | CS FIRST BOSTON 500,000 500,000 4
35802X AD 5|FRESENIUS MED CARE U ....06/13/2013 | JPM. 480,938 450,000 9,703 |3
36192K AT 4|GS MORTGAGE SECURITIES CORPORATION II ....04/16/2013 | RBC CAPITAL MARKETS 5,345,117 5,000,000 8,443 | 1FE
36192P AJ 5|GS MORTGAGE SECURITIES TRUST. ...05/23/2013 | JEFFERIES & CO INC 29,985,473 29,840,118 53,661 |1
361990 AB 0 |GWR OPERATING PARTNERSHIP ....06/26/2013 | VARIOUS 761,175 685,000 14,097 |4
36962G 3M 4| GENERAL ELECT CAP CORP. ....06/05/2013 | SUSQUEHANA 9,729,000 9,100,000 18,151 |1
37045X AD 8| GENERAL MTRS FINL CO. ....06/20/2013 | DEUTSCHE BANK 306,000 300,000 5,146 |3
37045X AF 3| GENERAL MTRS FINL CO. ....05/07/2013 | WAMCO 150,000 150,000 3
37045X AH 9| GENERAL MTRS FINL CO. ....05/07/2013 | WAMCO 110,000 110,000 3
37045X AK 2| GENERAL MOTORS CORPORATION ....05/07/2013 | WAMCO 130,000 130,000 3
373200 AY 0|GEORGIA GULF CORPORATION PRIV PLACE ....05/01/2013 | WAMCO 116,188 110,000 1,415 |3
37331IN AD 3| GEORGIA-PACIFIC ....06/18/2013 | JPM. 8,999,730 9,000,000 2
37953B AA 2| GLOBAL GENERATIONS M ....06/18/2013 | WAMCO 147,225 130,000 238 |5
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38141E A5 8| GOLDMAN SACHS GROUP INC.......corrirrmrreesmmessesssssessssssssssssessssssssssssssssesssssssssssssssesssssssessssssessssssssnsns | sosesssssos ....05/14/2013 | BANK OF NEW YORK 2,682,414 2,315,000 21,430 |1FE
38141G GQ 1| GOLDMAN SACHS GROUP ....05/20/2013 | SUSQUEHANA 4,259,033 3,700,000 62,592 |1
381427 AA 1|GOLDMAN SACHS CAPITAL Il ...06/27/2013 | VARIOUS 1,101,043 1,315,000 1,641 (3
382550 BD 2|GOODYEAR TIRE & RUBR ....06/06/2013 | CITIGROUP 368,313 355,000 6,794 |4
38869P AH 7 |GRAPHIC PACKAGING IN ....06/19/2013 | BANK OF AMERICA 244,185 223,000 4,049 |3
38869P AK 0 |GRAPHIC PACKAGING IN ....06/20/2013 | VARIOUS 293,020 294,000 3,194 (3
396789 LM 9|GCCFC COMMERCIAL MORTGAGE TRUST ....04/08/2013 | VARIOUS 10,908,313 10,000,000 11,09 |1
403777 AB 1|GYMBOREE CORP. ....04/30/2013 | WAMCO 139,650 140,000 5,394 |5FE
404030 AE 8|H &E EQUIPMENT SERV. ....04/22/2013 | WAMCO 132,000 120,000 1,260 (4
404121 AC 9|HCA CORPORATE ....06/25/2013 | VARIOUS 1,872,090 1,614,000 28,738 |3
404121 AF  2[{HCAINC ....06/06/2013 | WELLS FARGO 97,750 100,000 528 (3
404121 AG 0|HCA INC ....06/20/2013 | WAMCO 262,925 260,000 2,291 |4
40415R AN 5[HD SUPPLY INC ....06/24/2013 | VARIOUS 51,313 50,000 745 |5
413627 BM 1|HARRAHS OPERATING CO INC 05/16/2013 | CITIGROUP 945,000 1,500,000 65,000 |6
416515 BB 9|HARTFORD FINL SVCS GRP 04/15/2013 | JPM 992,000 1,000,000 1
416518 AB 4 |HARTFORD FINL SVCS GRP ...04/01/2013 | JEFFERIES & CO INC 3,496,350 3,000,000 72,177 |2
418056 AR 8|HASBRO INC ....04/01/2013 | WELLS FARGO SECURITIES 5,291,250 5,000,000 AR T2y A
420088 AA 4 [HAWK ACQUISITION SUB INC ....05/29/2013 | WAMCO 370,325 370,000 1,885 |3FE
421924 BJ 9|HEALTHSOUTH CORP ....06/13/2013 | BARCLAYS CAPITAL 763,000 700,000 14,015 |4
422704 AC 0|HECLA MNG CO ....04/09/2013 | WAMCO 160,000 160,000 4
427093 AG 4|HERCULES OFFSHORE IN ....06/28/2013 | VARIOUS 830,000 830,000 4
428040 CJ 6|HERTZ FUNDING CORPORATION ....05/17/2013 | BARCLAYS CAPITAL 229,688 210,000 1,457 (4
428040 CP 2 [HERTZ CORP. ....06/12/2013 | OPPENHEIMER & CO. 492,195 471,000 4,766 |4
428302 AA 1|HEXION U S FIN CORP. ....06/21/2013 | BANK OF AMERICA 78,000 78,000 1,019 (4
428302 AD 5|BORDEN, INC. PRIV PLACE ....05/16/2013 | CS FIRST BOSTON 344,094 325,000 2,153 |4FE
436440 AF 8|HOLOGIC INC ....06/14/2013 | GOLDMAN SACHS 454,725 430,000 10,302 (4
437076 AZ 5|HOME DEPOT INC ...04/02/2013 | BANK AMERICA 1,996,880 2,000,000 1
437414 AB 1|HOMER CITY GENERATIO ....05/17/2013 | GOLDMAN SACHS 1,057,500 1,000,000 12,373 |5
44049H AJ 2|HORIZON LINES LLC ....04/29/2013 | CAPITALIZED INTEREST. 13,921 13,921 5FE
440543 AM 8 |HORNBECK OFFSHORE SV. ....06/28/2013 | VARIOUS 566,041 465,000 2,09 |3
44107T AK 2|HOST HOTELS & RESORT ....06/19/2013 | BANK OF AMERICA 676,500 615,000 14,658 |2
441339 AA 6|HOT TOPIC INC ....06/06/2013 | WAMCO 167,651 170,000 4
442488 BR 2|HOVNANIAN K ENTERPRI ....06/10/2013 | THE SEAPORT GROUP. 395,100 360,000 4,205 |4
442488 BS 0|HOVNANIAN K ENTERPRI ....05/21/2013 | DEUTSCHE BANK 456,000 400,000 913 |6
444454 AA  0|HUGHES SATELLITE SYS ....06/25/2013 | VARIOUS 992,098 918,000 21,227 |4
44701Q AX O [HUNTSMAN INTL LLC ....06/05/2013 | JEFFRIES & COMPANY 533,500 485,000 9,877 |4
448055 AE 3|HUSKEY ENERGY, INC ....04/25/2013 | VARIOUS 2,558,944 2,420,000 51,723 | 2FE
45072P AD 4 |IASIS CAP LLC/IASI ...05/09/2013 | WAMCO 95,975 90,000 3,697 |5FE
45685E AF 3 [INGUSINC ....05/23/2013 | WAMCO 280,250 280,000 4113
45867X AG 9 |INTERGEN PRIV PLACE ....06/07/2013 | WAMCO 196,462 200,000 4
459506 AC 5|INTL FLAVOR & FRAGRANCES ....04/01/2013 | MORGAN STANLEY 1,998,240 2,000,000 2
459745 FW 0|INTL LEASE FINANCE CORP. ....06/25/2013 | VARIOUS 717,744 645,000 14,173 |3FE
460146 CB 7|INTL PAPER CO ....05/09/2013 | SWS 374,476 350,000 10,720 |2
46625H HP 8|JPMORGAN CHASE & CO. ....06/04/2013 | VARIOUS 7,980,420 7,613,000 91,906 |1
46625Y VX 8|JP MORGAN CHASE COMMERCIAL MORTGAGE SEC ....04/12/2013 | CITIGROUP 5,442,578 5,000,000 13,509 |3
46629Y AF 6 |JP MORGAN CHASE 2007 ....05/15/2013 | NOMURA SECURITIES 11,396,484 10,000,000 28,848 |2
46632H AJ 0|JP MORGAN CHASE ....05/06/2013 | CREDIT SUISSE CORP 5,823,633 5,000,000 6,886 |3
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466355 AE 4 [JACK COOPER HLDGS CO...ouuurvvrumarrermssreessmsssssssssssssssessssssesssssssesssssssssssssssssssssssssssssssssssssssssssssessssssnes | sosessnnes ....06/07/2013 | WAMCO 320,000 320,000 4

46639) AE 0 |JP MORGAN CHASE COMMERCIAL MORTGAGE SEC ....06/28/2013 | JPM. 34,072,070 35,000,000 9,602 | 1FE
46639N AQ 4|JPMBB COMMERCIAL MORTGAGE SECURITIES TRU ...06/17/2013 | JPM 10,299,960 10,000,000 24,425 |1

46639Y AQ 0 |JP MORGAN CHASE CDO. ....05/02/2013 | JPM. 20,599,840 20,000,000 21,377 |1

471109 AB 4|JARDEN CORP. ....06/18/2013 | DEUTSCHE BANK 618,750 550,000 5,729 |4

480200 AA 6|JONES APPAREL GROUP CORPORATE ....06/21/2013 | CITIGROUP, 778,460 751,000 14,268 |4FE
48124B AC 9 |JPMORGAN CHASE & CO. ....06/06/2013 | VARIOUS 650,423 664,000 3,602 |3

48666K AN 9 |KBHOME CORPORATE ....06/12/2013 | VARIOUS 691,403 617,000 9,734 | 4FE
494550 BA 3| KINDER MORGAN ENER PART ....05/15/2013 | BARCLAYS CAPITAL 432,936 400,000 5,938 |2

50075N BA 1|KRAFT FOODS INC ....04/11/2013 | MORGAN STANLEY 2,049,487 1,712,000 16,870 |2FE
50179M AG 6 |LB-UBS COMMERCIAL MORTGAGE TRUST. ....06/19/2013 | VARIOUS 11,054,513 9,725,000 6,661 |1

501889 AA 7|LKQ CORP. PRIV PLACE ....05/03/2013 | WAMCO 476,850 470,000 3

51509B AC 8|LANDRYSINC ....05/01/2013 | WAMCO 76,125 70,000 91 | 5FE
516545 AC 4 |LANTHEUS MEDICAL IMA 04/09/2013 | WAMCO 128,625 130,000 5,089 |5FE
526057 BE 3 |LENNAR CORP 06/27/2013 | VARIOUS 1,110,854 655,000 1,413 |3FE
526057 BG 8|LENNAR CORP ...06/28/2013 | VARIOUS 908,813 540,000 1,896 | 3FE
526057 BM 5|LENNAR CORP ....06/24/2013 | VARIOUS 268,719 275,000 1,409 (3

527298 AU 7|LEVEL 3 FINANCING CORPORATE ....06/05/2013 | VARIOUS 1,309,050 1,190,000 37,987 |4FE
52736R BB 7|LEVI STRAUSS & CO NE ....06/27/2013 | VARIOUS 613,080 550,000 1,853 |4

53219L AK 5|LIFEPOINT HOSPITALS ....06/14/2013 | WELLS FARGO 488,250 450,000 6,459 |3

534187 AS 8 |LINCOLN NATL CORP IN ....06/18/2013 | BARCLAYS CAPITAL 1,189,000 1,160,000 7,669 |2

536022 AF 3 |LINN ENERGY LLC ....06/05/2013 | DEUTSCHE BANK 632,798 607,000 11,107 (4

536022 AH 9|LINN ENERGY LLC ....06/11/2013 | CITIGROUP, 349,125 350,000 2,613 |4

539830 AX 7 |LOCKHEED MARTIN CORP. ....06/10/2013 | JPM. 4,112,200 4,000,000 20,778 |2

539830 AY 5|LOCKHEED MARTIN CORP ....04/29/2013 | VARIOUS 9,290,769 8,726,000 38,164 |2

539830 AZ 2|LOCKHEED MARTIN CORP. ....06/10/2013 | VARIOUS 4,086,240 4,000,000 45,536 |2

540424 AQ 1|LOEWS CORP, ...05/02/12013 | JPM 3,982,160 4,000,000 1

540424 AR 9|LOEWS CORP ....06/10/2013 | BARCLAYS CAPITAL 9,239,475 9,500,000 6,188 |1

549463 AE 7 [LUCENT TECHNOLOGIES INC ....06/11/2013 | VARIOUS 772,613 1,005,000 14,621 | 5FE
55181X AA O|LYNXICORP PRIV PLACE ....06/25/2013 | VARIOUS 703,975 690,000 14,094 |4FE
552953 BX 8|MGM RESORTS INTERNAT ....06/19/2013 | WAMCO 111,250 100,000 2,131 |4

552953 CA 7|MGM RESORTS INTERNAT ....06/19/2013 | VARIOUS 985,490 916,000 26,407 |4FE
55303Q AA 8| MGM RESORTS INTERNAT ....06/25/2013 | VARIOUS 933,653 737,000 24,261 |4

55336T AC 9| MOMENTIVE PERFORMANCE CORPORATE ....06/05/2013 | CITIGROUP. 454,950 415,000 3870 |5

571748 AM 4 [MARSH & MCLENNAN COS INC ....06/27/2013 | BANK AMERICA 12,231,882 11,700,000 284,741 |2

57772K AB 7 |MAXIM INTEGRATED PRODUCT ....04/124/2013 | GOLDMAN SACHS 10,191,500 10,000,000 38,438 |2

583491 AC 9|MECCANICA HOLDINGS U ....04/09/2013 | BARCLAYS 262,000 300,000 4,288 | 2FE
586049 AA 6|MEMORIAL PRODTN PART. ...04/12/2013 | WAMCO 118,225 120,000 5

59001A AT 9 |MERITAGE HOMES CORP. ....06/12/2013 | OPPENHEIMER & CO. 586,463 585,000 6,874 |4

59156R AM 0|METLIFE INC ....06/10/2013 | VARIOUS 2,284,970 2,000,000 55,417 |1

59156R AU 2| METLIFE INC ....06/10/2013 | JPM. 2,320,440 2,000,000 4,500 |1

59156R AX 6|METLIFE INC ....06/26/2013 | VARIOUS 11,201,300 10,000,000 161,632 [ 1.
591709 AP 5|METROPCS WIRELESS IN ....06/06/2013 | JEFFRIES & COMPANY. 538,125 525,000 7,922 |3

59870W AB 8 |MILAGRO OIL & GAS ....05/22/2013 | VARIOUS 98,275 120,000 6FE
617446 7P 8|MORGAN STANLEY ....05/07/2013 | BANK OF NEW YORK 3,509,520 3,000,000 48,583 | 1FE
61744Y AD 0|MORGAN STANLEY ....05/14/2013 | VARIOUS 9,422,966 8,100,000 185,062 [ 2.....ooeerrrveeenrisnieenns
61747TW AF 6| MORGAN STANLEY ....05/03/2013 | MORGAN STANLEY 4,240,115 3,573,000 58,781 | 1FE
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B1747Y DU 6 [ MORGAN STANLEY .....ooouurrermmeresmmersesssessssssessessssssssssssssssesssssssssssssssssssssssssssssessssssssesssssssesssssssssssssssessssses | nosessessos ....05/16/2013 | MORGAN STANLEY. 7,495,725 7,500,000 2
61753) AF 6| MORGAN STANLEY CAPITAL | TRUST. ....04/01/2013 | JPM 11,175,781 10,000,000 4,505 |3
61760V AM 5| MORGAN STANLEY CAPITAL | TRUST. ...04/08/2013 | WELLS FARGO SECURITIES 10,373,438 10,000,000 5,864 |1
61761Q AE 3| MORGAN STANLEY BAML TRUST. ....05/01/2013 | MORGAN STANLEY. 4,970,750 4,730,000 2,059 |1FE
620076 BB 4 |MOTOROLA SOLUTIONS INC ....04/22/2013 | SUSQUEHANA 5,223,450 5,000,000 83,333 |2
62704P AD 5|MURRAY ENERGY CORP ....05/17/2013 | VARIOUS 260,000 260,000 5
628530 AJ 6[MYLANINC ....04/01/2013 | CREDIT SUISSE SECURITIES LLC 65,893 30,000 59 |2FE
628530 AP 2[MYLANINC ....06/27/2013 | STERNE AGEE & LEACH 5,967,500 5,500,000 43,083 |2
629377 BJ 0|NRGENERGY INC ....06/06/2013 | BANK OF AMERICA 99,000 90,000 2,063 |4
629377 BN 1|NRGENERGY INC ....06/11/2013 | VARIOUS 608,738 540,000 16,089 (4
629377 BR 2|NRGENERGY INC ....05/17/2013 | BARCLAYS CAPITAL 478,465 442,000 655 (4
637432 MU 6 | NATIONAL RURAL UTILITIES COOP ....05/30/2013 | RBC CAPITAL MARKETS 1,997,160 2,000,000 1
64066F AA 1| CORPORATE ....04/11/2013 | WAMCO 130,000 130,000 2,023 |5
640820 AB 2 |NES RENTALS HLDG INC ...04/12/2013 | WAMCO 300,000 300,000 5
651290 AK 4[NFX CORPORATE ...05/16/2013 | JPM 364,438 350,000 416 |3
666807 BF 8|NORTHROP GRUMMAN CORP ...06/07/2013 | VARIOUS 8,463,695 8,500,000 2,042 (2
666807 BG 6|NORTHROP GRUMMAN COR ....06/07/2013 | MORGAN STANLEY 983,030 1,000,000 1,083 (2
67020Y AF 7 |NUANCE COMMUNICATION ....06/05/2013 | VARIOUS 171,156 165,000 542 | 3FE
67090F AG 1|NUVEEN INVTS, INC. PRIV PLACE ....05/16/2013 | DEUTSCHE BANK 567,000 525,000 4,988 |5
69419B AA 3 |PACIFIC DRILLING SA ....05/17/2013 | VARIOUS 590,000 590,000 4
695160 AA 9 |PACKAGING DYNAMICS ....06/18/2013 | WELLS FARGO 561,836 537,000 18,273 |4
707882 AC 0 |PENN VA CORP ....05/01/2013 | WAMCO 219,450 220,000 930 |5
707882 AD 8|PENN VA CORP. ....04/10/2013 | WAMCO 180,000 180,000 5
708160 BQ 8|PENNEY JCINC ....06/19/2013 | VARIOUS 591,799 598,000 10,260 |5
714290 AD 5|PERRIGO CO. ....05/09/2013 | MORGAN STANLEY. 4,974,250 5,000,000 3
718592 AK 4 |PHILLIPS-VAN HEUSEN ....06/19/2013 | BARCLAYS CAPITAL 299,025 270,000 2,157 |3
71944M  AA 9 |PHYSIOTHERAPHY ASSOC ...06/11/2013 | WAMCO 263,350 350,000 6,294 |6
726505 AN 0 |PLAINS EXPL& PRODTN ....06/17/2013 | VARIOUS 790,590 718,000 4,415 | 2FE
729416 AQ O0|PLY GEM INDUSTRIES ....05/20/2013 | JEFFRIES & COMPANY 1,040,250 950,000 21,335 |4FE
737446 AB 0|POST HOLDINGS INC ....05/16/2013 | JEFFRIES & COMPANY. 254,700 225,000 4,425 | 4FE
737662 BP 0 |POTOMAC EDISON CO ....04/11/2013 | VARIOUS 6,628,059 6,185,000 136,426 |2
74387U AG 6| PROVIDENT FDG ASSOCI ....05/22/2013 | MERRILL LYNCH (BOA) 570,000 570,000 4
744320 AN 2 |PRUDENTIAL FINANCIAL INC ....06/13/2013 | NOMURA 340,375 350,000 4,348 |2
74432Q BT 1| PRUDENTIAL FINANCIAL INC ....05/20/2013 | VARIOUS 10,411,403 9,250,000 89,375 | 2FE
745867 AP 6 |PULTE HOMES, INC ....06/24/2013 | VARIOUS 63,625 65,000 415 | 3FE
745867 AT 8|PULTE HOMES, INC ....04/12/2013 | VARIOUS 454,763 475,000 4,328 | 3FE
747065 AA 8|PVR PARTNERS LP/PENN ....05/06/2013 | WAMCO 150,000 150,000 4
74837R  AJ 3| QUICKSILVER RESOURCES INC ...06/12/2013 | WAMCO 417,683 440,000 5
749685 AS 2|RPMINTLINC ....05/14/2013 | DEUTSCHE BANK SECURITIES 1,984,000 2,000,000 383 (2
750492 AD 2 |RADNETINC ....05/06/2013 | WAMCO 21,400 20,000 219 | 5FE
758753 AD 9 |REGAL CINEMAS CORP ....06/14/2013 | WELLS FARGO 355,469 325,000 11,991 |4
758766 AF 6 |REGAL ENTMT GROUP ....06/25/2013 | BARCLAYS CAPITAL 294,500 310,000 7,972 |4
758766 AG 4 |REGAL ENTERTAINMENT GROUP. ....05/29/2013 | CS FIRST BOSTON 80,045 80,000 4
75886A AE 8|REGENCY ENERGY PARTNERS ....06/20/2013 | THE SEAPORT GROUP. 717,125 675,000 1,604 |4
75886A AF 5|REGENCY ENERGY PARTNERS. ....06/26/2013 | WELLS FARGO 108,420 104,000 3,117 |3FE
75886A AH 1[REGENCY ENERGY PARTN ....06/26/2013 | JPM. 69,493 77,000 587 |4
759219 AB 4 |REICHHOLD INDUSTRIES INC  CORPORATE ....05/22/2013 | STATE STREET GLOBAL MARKETS LLC 72,050 72,050 5FE
75952A  AF 4| GENON REMA LLC......civvvviiemmimieessisiessissssessssssssss e ssssssssssssess s sssssssssssessssessssssssssessssssssssssssnsnsssens | sesssseeens ....06/27/2013 | WAMCO 72,126 70,196 4FE
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76011Q AA 7| RENTECH NITROGEN PAR......irvirirreiimereisssessesssessssssssssssssssesssssssessssssssssssssssessssssssssssssssesssssssssssssssessssss. | sernnesses ....04/23/2013 | WAMCO 140,400 140,000 51 (4
76117W AA  7|RESOLUTE FOREST PRODUCTS ....06/27/2013 | WAMCO 368,999 380,000 529 (3
761519 BC 0 |REVLON CONSUMER PROD ...06/04/2013 | CITIGROUP 311,100 305,000 5,797 |4
761735 AP 4| REYNOLD GRP ISS/REYNOLD ....05/16/2013 | BARCLAYS CAPITAL 1,355,250 1,300,000 7475 |4
767754 BZ 6|RITE AID CORP ....06/13/2013 | WELLS FARGO 542,688 475,000 8,520 |4
767754 CF 9|RITE AID CORP ....06/18/2013 | CITIGROUP 243,000 243,000 5
775793 AA 0|ROLTALLC PRIV PLACE ....05/09/2013 | DEUTSCHE BANK EMERGING MARKETS 597,162 600,000 3
776696 AF 3 |ROPER INDUSTRIES ....05/30/2013 | BANK AMERICA 3,991,640 4,000,000 2
780153 AR 3 |ROYAL CARIBEAN CRUISES ....06/25/2013 | JEFFRIES & COMPANY. 203,315 185,000 484 (3
783764 AQ 6 |RYLAND GROUP INC ....06/27/2013 | VARIOUS 717,799 575,000 838 |4FE
78442F EH 7|SLM CORP. ....06/03/2013 | WAMCO 123,500 110,000 4,394 |3
78454L AB 6 |SM ENERGY CO. ....06/14/2013 | JPM 453,688 425,000 9,698 |3
78468V AA 0|SPLLOGISTICS ESCROW. ....04/09/2013 | WAMCO 160,125 150,000 2,626 |4
78469B AA 3 |SPENCER SPIRIT HOLDINGS. ...05/21/2013 | WAMCO 602,838 610,000 768 |5
79970Y AA 3 |SANCHEZ ENERGY CORP ...06/10/2013 | WAMCO 274,969 275,000 5
806261 AE 3 |SCHAEFFLER FINANCE BV. ...04/123/2013 | WAMCO 200,000 200,000 4
81211K AQ 3 |SEALED AR CORP ....06/25/2013 | VARIOUS 530,063 475,000 10,489 |4FE
81663A AA 3 |SEMGROUP PRIV PLACE ....06/07/2013 | WAMCO 140,000 140,000 4
817082 AF 7 |SENECA GAMING COR ....06/24/2013 | BANK OF AMERICA 164,715 158,000 941 |4
817565 BX 1|SERVICE CORP INTERNATIONAL PRIV PLACE ....06/17/2013 | JPM. 591,000 591,000 4
817609 AB 6 |SERVICEMASTER COMPANY ....05/17/2013 | SEAPORT GROUP SECURITIES 125,350 140,000 2,446 | 5FE
81760N AN 9| SERVICEMASTER COMPANY. ....04/18/2013 | WAMCO 74,900 70,000 1,058 |4FE
85171R AA 2| AMERICAN GENERAL FINANCE ....06/04/2013 | VARIOUS 1,473,500 1,400,000 43,087 | 5FE
85172F AA 7| SPRINGLEAF FINANCE C ....06/27/2013 | OPPENHEIMER & CO. 241,063 266,000 1,463 |5
85205T AD 2|SPIRIT AEROSYSTEMS | ....06/17/2013 | MORGAN STANLEY. 456,890 428,000 401 |3
852060 AT 9|SPRINT CAPITAL CORP. ....06/04/2013 | CITIGROUP 762,300 660,000 13,154 |4FE
852061 AK 6| SPRINT NEXTEL CORP. ...05/16/2013 | JPM 1,233,750 1,000,000 1,500 | 3FE
85375C BB 6|STANDARD PACIFIC CORP. ....05/21/2013 | CS FIRST BOSTON 393,250 325,000 9,753 |4FE
85375C BC 4|STANDARD PACIFIC CORP. ....06/26/2013 | VARIOUS 153,088 120,000 600 |4FE
85512Q AH 7|STAR GAS PARTNERS L ....06/10/2013 | OPPENHEIMER & CO. 136,620 132,000 391 |4
857477 AL 7 |STATE STR CORP. ....05/08/2013 | BANK AMERICA 1,996,760 2,000,000 1
86184F AA 1| STONEMOR/CORNERSTN/OSIR ....05/16/2013 | WAMCO 195,664 200,000 4
86614W AA 4 [SUMMIT ....06/12/2013 | WAMCO 150,000 150,000 4
866860 AA 7 |SUN PRODUCTS CORP. ....06/18/2013 | MORGAN STANLEY 355,250 350,000 6,706 |5
86787E AN 7 |SUNTRUST BANKS INC ....04/26/2013 | SUNTRUST 2,989,590 3,000,000 2
868536 AU 7 [SUPER VALU STORE PRIV PLACE ....06/05/2013 | VARIOUS 2,160,719 2,175,000 848 |5
87612B AN 2 |TARGA RES PARTNERS /. ....05/09/2013 | WAMCO 10,000 10,000 3
877249 AC 6| TAYLOR MORRISON COMM ...04/16/2013 | WAMCO 422,513 420,000 31 |4
87910P AM 2| TEKNI-PLEX INC ....06/24/2013 | OPPENHEIMER & CO. 396,563 375,000 2,641 |4
88023U AA 9| TEMPUR PEDIC INTL IN ....06/24/2013 | BARCLAYS CAPITAL 199,975 190,000 435 (4
891906 AA 7 |TOTAL SYSTEM SERVICES IN ....05/15/2013 | JPM. 1,999,420 2,000,000 2
891906 AB 5|TOTAL SYSTEM SERVICES IN ....05/15/2013 | JPM 4,962,000 5,000,000 2
896818 AF 8| TRIUMPH GROUP INC. ....06/14/2013 | WELLS FARGO 356,688 325,000 11,991 |3FE
90345W AE 4 |US AIRWAYS PT TRUST. ....04/10/2013 | WAMCO 32,025 30,000 686 (4
90346W AB 9 [US AIRWAYS PT TRUST ....04/10/2013 | STATE STREET GLOBAL MARKETS LLC 120,000 120,000 4
908906 AC 4 |UNIONBANCAL CORP. ....05/10/2013 | VARIOUS 7,330,800 7,000,000 95,764 |1
910047 AF 6 |UNITED CONTL HLDGS | ....05/02/2013 | WAMCO 60,000 60,000 4




87030

Statement as of June 30, 2013 of the BLUE CROSS BLUE SH'ELD OF MICH'GAN

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
911365 AX 2| UNITED RENTALS NORTH......ovvuvmmrrirmmrressmesesssessssssssssssssssssssssssssssssssssssssssssssssessssssssssssssssssssssssssssssns | nossesessos ....06/21/2013 | BARCLAYS CAPITAL 146,730 146,000 273 |4
911365 BA 1 |UNITED RENTALS NORTH ....06/12/2013 | VARIOUS 880,975 790,000 1,59 (4
912909 AH 1 [UNITED STATES STL CO ...05/01/2013 | VARIOUS 58,506 60,000 91 |4
914906 AH 5| UNIVISION COMMUNICATIONS ....05/29/2013 | VARIOUS 1,042,000 935,000 5,101 |4FE
914906 AK 8| UNIVISION COMM INC ....05/03/2013 | WAMCO 399,225 360,000 14,214 |5
914906 AM 4| UNIVISION COMMUNICATIONS ....05/01/2013 | WAMCO 32,813 30,000 980 |4FE
914906 AR 3 [UNIVISION COMMUNICAT. ....05/16/2013 | WAMCO 270,000 270,000 4
91731V AA 4 |US AIRWAYS GROUP INC. ....06/12/2013 | VARIOUS 311,669 315,000 254 |5
91731W  AA  2|US AIRWAYS CORPORATE ....05/22/2013 | WAMCO 130,000 130,000 4
91911X AN 4 |VALENT PHARMACEUTICALS ....06/14/2013 | GOLDMAN SACHS 687,375 650,000 2,234 |4
92343E AE 2| VERISIGN INC ....06/19/2013 | WAMCO 371,400 370,000 437 |3
92553P AE 2 |VIACOM INC NEW. ....04/18/2013 | BANK AMERICA 2,981,404 2,838,000 13,106 |2FE
92912E AA 1| VPIESCROW CORP. ....06/27/2013 | VARIOUS 180,000 180,000 4
92933B AE 4| WMG ACQUISITION CORP 06/19/2013 | CITIGROUP. 420,000 400,000 15,533 |3
92937E AZ 7 |WF-RBS COMMERCIAL MORTGAGE TRUST 05/01/2013 | WELLS FARGO SECURITIES 10,459,375 10,000,000 4,265 | 1FE
92937F AD 3|WF-RBS COMMERCIAL MORTGAGE TRUST. ...04/24/2013 | CREDIT SUISSE CORP 10,468,359 10,000,000 24,873 | 1FE
92976B BQ 4| WACHOVIA BANK COMMERCIAL MORTGAGE TRUST. ....04/09/2013 | DEUTSCHE BANK SECURITIES 11,000,391 10,000,000 16,856 |2
92979F AG 5|WACHOVIA CMBS ....05/15/2013 | DEUTSCHE BANK SECURITIES 11,630,859 10,000,000 30,706 |3
929903 CH 3|WACHOVIA CORP 2ND NE ....06/10/2013 | WELLS FARGO SECURITIES 2,269,960 2,000,000 18,125 |1
931142 DH 3| WAL-MART STORES INC ....04/04/2013 | CITIGROUP, 1,995,440 2,000,000 1
942683 AD 5|ACTAVIS INC ....04/23/2013 | SUSQUEHANA 2,106,320 2,000,000 19,722 |2
942683 AF 0 [WATSON PHARMACEUTICA ....05/20/2013 | CITIGROUP 3,707,780 3,741,000 17,562 |2
94973B AA 9| WELLS ENTERPRISES IN ....06/18/2013 | WAMCO 86,900 80,000 1,980 (4
949746 NX 5|WELLS FARGO & CO NEW. ....06/25/2013 | FTN FINANCIAL 1,135,100 1,000,000 2,656 |1
94974B FC 9| WELLS FARGO & COMPANY ....06/18/2013 | WELLS FARGO SECURITIES 3,095,100 3,000,000 30,042 | 1FE
94980V AG 3 |WELLS FARGO BK NATL ....06/05/2013 | SUSQUEHANA 581,070 500,000 8,59 |1
97314X AF 1| WIND ACQUISITION FINANCE ...06/06/2013 | GOLDMAN SACHS 427,125 425,000 2,225 |3
97381W AF 1 |{WINDSTREAM CORP ....06/13/2013 | GOLDMAN SACHS 483,906 475,000 8,590 |4
97381W AU 8| WINDSTREAM CORP ....06/05/2013 | VARIOUS 647,760 624,000 8,162 | 4FE
97381W AZ 7 |WINDSTREAM CORP ....06/26/2013 | CITIGROUP, 152,908 167,000 4611 |4
983130 AR 6 |WYNN LAS VEGAS ....06/13/2013 | JPM. 558,750 500,000 13,240 |3
983919 AF  8|XILINXINC ....04/17/2013 | VARIOUS 227,619 165,000 1,405 | 2FE
988498 AD 3 |YUM BRANDS INC ....05/03/2013 | JEFFERIES & CO INC 4,785,326 3,625,000 119,763 |2
008916 AL 2[AGRIUMINC A. ....05/28/2013 | BANK AMERICA 3,995,960 4,000,000 2
008916 AM 0 [AGRIUM INC A. ....05/28/2013 | BANK AMERICA 8,931,420 9,000,000 2
009089 AA 1 |AIR CANADA A. ....04/124/2013 | MORGAN STANLEY 3,000,000 3,000,000 2
067901 AE 8|BARRICK GOLD CORP. l.. ....04/01/2013 | BANK AMERICA 7,589,775 7,500,000 45,208 | 2FE
11283Y AA 8|BROOKFIELD RESIDENTI A. ...06/19/2013 | CS FIRST BOSTON 410,000 410,000 4
29250N AC 9|ENBRIDGE INC A. ....04/16/2013 | CREDIT SUISSE CORP 5,293,750 5,000,000 99,889 |2
552697 AN 4 [MDC PARTNERS INC A. ....04/17/2013 | WAMCO 40,700 40,000 240 |4
66977W AM 1 |{NOVA CHEMICALS CORP. A. ....06/27/2013 | BARCLAYS CAPITAL 373,575 340,000 4,969 |3
73755L AE 7 |POTASH CORP-SASKATCHEWAN A. ....05/10/2013 | VARIOUS 3,197,461 3,047,000 53,858 |1
759479 AA 6| RELIANCE INTERMEDIAT, A. ....04/17/2013 | WAMCO 110,500 100,000 3,351 |3
92912E AC 7 |VPIIESCROW CORP l.. ....06/27/2013 | STATE STREET GLOBAL MARKETS LLC. (13) 75,000 4
98417E AD 2| XSTRATA FINANCE CANADA A. ....05/08/2013 | VARIOUS 6,903,305 6,722,000 18,840 |2
01551U AA 2|ALGECO SCOTSMAN GLOB ....06/06/2013 | OPPENHEIMER & CO. 799,680 784,000 10,366 |4
02364W AH 8| AMERICA MOVIL SAB DE CV. ....04/22/2013 | PIERPONT. 3,573,702 3,300,000 52,708 |1
052100 AA 5| AUSDRILL FINPTY LTD |~ ....04/123/2013 | WAMCO 306,750 300,000 9,568 |3
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05966T AR 8|BANCO SANTANDER BRAS CI D........ ....05/02/2013 | DEUTSCHE BANK EMERGING MARKETS 1,360,412 1,222,245 15,228 |2
09626G AB 5|BLUESCOPE STLFINLT. ....04/11/2013 | WAMCO 50,000 50,000 3
10552T AD 9 |BRF SA ...05/15/2013 | STATE STREET GLOBAL MARKETS LLC 887,618 814,830 2
21986V AC 9 |CORPORACION GEO CORPORATE ....04/17/2013 | VARIOUS 363,800 600,000 937 |6FE
26433U AA 3|DUFRY FINANCE SCA ....05/08/2013 | WAMCO 212,500 200,000 856 |3
37953M AA 8| GLOBE LUXEMBOURG SA FOREIGN ....05/02/2013 | WAMCO 374,400 390,000 4
45824T AN 5| INTELSAT JACKSON HLD ....06/21/2013 | VARIOUS 1,150,373 1,163,000 322 |4
47010B AA 2 |JAGUAR LAND ROVER PL ....06/13/2013 | GOLDMAN SACHS 700,000 700,000 15,313 |3
50048V AA 8| KONINKLIJKE KPN NV. ....06/20/2013 | DEUTSCHE BANK 281,700 300,000 5,075 |3
50177W AA 9 |LBC TANK TERMS HLDG ....05/08/2013 | WAMCO 200,000 200,000 4
561234 AA 3| MALLINCKRODT INTERNA ....06/18/2013 | JPM 459,188 465,000 4,295 |3
62947Q AK 4| NXP BV/NXP FUNDING LLC. ....06/07/2013 | CITIGROUP, 563,125 500,000 17,740 |4FE
62947Q AN 8| NXP BV/NXP FUND ....06/06/2013 | CS FIRST BOSTON 507,500 500,000 7,108 |4
63080T AA 5|NARA CABLE FDG LTD 06/07/2013 | OPPENHEIMER & CO. 523,750 500,000 1,356 | 4FE
670849 AA 6|OGX PETEROLEO E GAS 04/17/2013 | BARCLAYS CAPITAL 116,500 200,000 6,658 | 5FE
67089W AA 0 [OGX AUSTRIA GMBH ...04/18/2013 | VARIOUS 790,750 1,200,000 3,862 |5FE
675758 AK 2 |ODEBRECHT FINANCE LTD FOREIGN ....04/17/2013 | DEUTSCHE BANK EMERGING MARKETS 447,428 407,415 2
675758 AL 0| ODEBRECHT FIN LTD. ....06/25/2013 | JPM CHASE EMERGING MARKETS 741,400 800,000 5,688 |2
709629 AL 3 |PENTAIR FINANCE ....04/123/2013 | BANK AMERICA 2,744,768 2,740,000 9,830 |2
780099 CE 5|ROYAL BK OF SCOTLAND, ....06/24/2013 | VARIOUS 513,572 524,000 11,550 |3
81180W AD 3 |SEAGATE HDD CAYMAN ....06/10/2013 | CITIGROUP 429,000 400,000 3,208 (3
81725W AG 8 |SENSATA TECHBV. ....04/10/2013 | WAMCO 280,000 280,000 4
83404D AA 7|SOFTBANK PRIV PLACE ....06/04/2013 | VARIOUS 1,045,813 1,040,000 3,355 |3
835407 AA 5[SOMPO JAPAN INS INC ....06/13/2013 | BARCLAYS CAPITAL 480,000 500,000 5917 |2
90400X AE 4 |ULTRA PETROL (BAHAMAS ) LTD ....05/30/2013 | WAMCO 190,000 190,000 4
913364 AA 3 |UNITYMEDIA HESSEN GM CORPORATE ....05/16/2013 | MORGAN STANLEY 357,338 325,000 4,469 |4
92676X AA 5| VIKING CRUISES LTD ...06/19/2013 | WELLS FARGO 451,360 403,000 6,566 |4
92857W BC 3 |VODAFONE GROUP PLC. ....04/18/2013 | JEFFERIES & CO INC 5,036,050 5,000,000 26,222 (1
E3124C AY 9| COMUNIDAD DE MADRID. ....06/07/2013 | VARIOUS 1,242,638 1,442,834 44,073 |2
P4ROC9 EK 5|MEXBONOS DESARR FIX RT. ....06/10/2013 | MERRILL LYNCH (BOA) 2,672,848 2,210,988 82,635 |2
G2951Z AB 6 |EIRCOM FINANCE LTD ....05/09/2013 | GOLDMAN SACHS & CO 391,185 389,955 5
628530 AZ 0|MYLAN LABS INC ....06/18/2013 | GOLDMAN SACHS 4,996,250 5,000,000 2
867363 AU 7| SUNGUARD DATA SYSTEMS D....ocee ....06/13/2013 | VARIOUS 1,159,000 1,050,000 2,870 |5
3899999. Total - Bonds - Industrial & Miscellaneous 952,761,593 907,435,832 5,598,535 |.......... XXX
Bonds - Hybrid Securities
060505 DT 8| BANK OF AMERICA CORP........eirrrveemsimmmmeesssssesssssssssssssssesssssssssesssssssssssssssessssssssssssssssssessssssssssssssnsnssesns | sossssssees ....05/16/2013 | STERNE AGEE 576,875 500,000 677 |4
165167 BZ 9| CHESAPEAKE ENERGY CORP, ....04/19/2013 | VARIOUS 19,098 20,000 209 | 3FE
293791 AV 1 |ENTERPRISE PRODUCTS OPER ...06/06/2013 | VARIOUS 10,953,125 9,500,000 235,663 | 2FE
46625H HA 1|JP MORGAN CHASE & CO ....06/07/2013 | STERNE AGEE 577,500 500,000 4,608 |3
704549 AG 9| PEABODY ENERGY CORP.....ccouuuuuurrirrressssssssasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | aosseseeees ....04/09/2013 | CITIGROUP GLOBAL MARKETS CVT.. 7913 10,000 154
4899999. Total - Bonds - Hybrid Securitie: 12,134,511 10,530,000 241,311
8399997. Total - Bonds - Part 3 1,576,828,691 .1,508,358,767 ....6,658,577
8399999. Total - Bond 1,576,828,691 .1,508,358,767
Preferred Stocks - Industrial and Miscell
02005N 60 5| ALLY FINANCIAL......crriveevemmmmsmenreeeeessssssseesesessssssssssesssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | sonsssssees | oo 06/14/2013 | VARIOUS 688.000 669,423 P5L
18683K 40 8|CLIFFS NAT RES INC ....06/25/2013 | VARIOUS 42,833.000 793,561 P6LZ
361860 20 8|GMAC CAPITAL TRUST | ....06/10/2013 | VARIOUS 62,400.000 1,672,502 RP5L
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80007P 60 4| SANDRIDGE ENERGY........ovvvvirmuerersmaessesssssessssessssssesssssssessssssssssssssssssssssssssssssssssssssssessssssssssssssssssssssesses | sosessessos ....06/14/2013 | DEUTSCHE BANK SECURITIES INC 4,566.000 429,992 P6LZ
80007P 87 7 |SANDRIDGE ENERGY | PREFER STK ....05/08/2013 | DEUTSCHE BANK SECURITIES INC 3,793.000 325,766 P6LZ
962166 87 2| WEYERHAEUSER CO ....06/25/2013 | VARIOUS 6,192.000 307,167 P6LZ

8499999. Total - Preferred Stocks - Industrial & Miscellaneous 4,198,411 XXX

8999997. Total - Preferred Stocks - Part 3 4,198,411 XXX

8999999. Total - Preferred Stocks 4,198,411 XXX

Common Stocks - Industrial and Miscell
00769G 77 4| ADVISORS INNER CIRCLE FD......rrrrvvvveummmmerrrssssesssmmisssessssssssssssssesssssssssssssesssssssssssssssssssssssssssnsssees | sosssseeees ....05/31/2013 | LOOMIS 26,859.000 316,317 XXX L
009363 10 2|AIRGAS, INCORPORATED ....05/01/2013 | MUNDER 600.000 56,561 XXX 1
020002 10 1 |ALLSTATE CORP. ....05/21/2013 | PIEDMONT INVESTMENT ADVISORS 11,512.000 565,962 XXX L
023135 10 6|AMAZON.COM ....04/05/2013 | PIEDMONT INVESTMENT ADVISORS! 709.000 180,810 XXX |
031100 10 O|AMETEKINC ....05/20/2013 | MUNDER 18,975.000 824,270 XXX L
032095 10 1|AMPHENOL CORP ....04/24/2013 | MUNDER 1,225,000 90,808 XXX |
03748R 10 1|APARTMENT INVT & MGMT CO -A 04/01/2013 | HERNDON 4,150.000 127,148 XXX 1
037833 10 0|APPLE COMPUTER 05/21/2013 | PIEDMONT INVESTMENT ADVISORS, 1,732.000 756,518 XXX L
038222 10 5|APPLIED MATERIALS ...04/24/2013 | MUNDER 6,025.000 81,769 XXX L
04351G 10 1| ASCENA RETAIL ....06/13/2013 | VARIOUS 15,855.000 286,012 XXX L
050095 10 8|ATWOOD OCEANICS, INC ....05/01/2013 | MUNDER 1,200.000 58,286 XXX |
054937 10 7 |BB&T CORPORATION ....06/24/2013 | PIEDMONT INVESTMENT ADVISORS 31,404.000 1,048,232 XXX L
071813 10 9| BAXTER INTERNATIONAL ....04/25/2013 | HERNDON 13,429.000 935,917 XXX |
092480 64 3|BLACKROCK LIQ FUN - TEMPCASH ....05/31/2013 | VARIOUS 100,000,000.000 | ....oooveervrrvevmrrnnnennns 100,000,000 XXX
134429 10 9| CAMPBELL SOUP CO. ....04/18/2013 | HERNDON 32,111.000 1,470,133 XXX L
14040H 10 5|CAPITAL ONE FINANCIAL CORP. ....05/22/2013 | PIEDMONT INVESTMENT ADVISORS! 42,318.000 2,537,802 XXX L
14161H 10 8|CARDTRONICS ....06/26/2013 | SNYDER CAPITAL 191,860.000 5,379,739 XXX L
150870 10 3| CELANESE CORPORATION ....05/22/2013 | PIEDMONT INVESTMENT ADVISORS, 11,201.000 518,487 XXX |
156782 10 4| CERNER CORP ....05/01/2013 | MUNDER 525.000 50,191 XXX L
17243V 10 2| CINEMARK HOLDINGS INC ...05/01/2013 | MUNDER 4,575.000 135,569 XXX, |
172967 42 4|CIT GROUP. ....05/21/2013 | PIEDMONT INVESTMENT ADVISORS 59,140.000 2,796,233 XXX L
184496 10 7|CLEAN HARBORS, INC ....06/14/2013 | SNYDER CAPITAL 3,805.000 208,276 XXX L
194162 10 3| COLGATE PALMOLIVE CO ....04/03/2013 | HERNDON 4,438.000 520,637 XXX L
217204 10 6 |COPART, INC. ....06/14/2013 | SNYDER CAPITAL 6,660.000 209,562 XXX L
23331A 10 9|DRHORTON, INC ....06/05/2013 | PIEDMONT INVESTMENT ADVISORS, 74,273.000 1,944,162 XXX |
247916 20 8|DENBURY RESOURCES ....05/01/2013 | MUNDER 4,250.000 74,679 XXX L
249030 10 7 |DENTSPLY INTL INC ....04/05/2013 | MUNDER 1,825.000 74,181 XXX 1
29264F 20 5|ENDO PHARMACEUTICAL HOLDINGS ....04/18/2013 | HERNDON 27,429.000 962,543 XXX 1
302130 10 9|EXPEDITORS INTERNATIONAL OF WASHINGTON ....04/05/2013 | MUNDER 2,450.000 87,529 XXX L
307000 10 9|FAMILY DOLLAR STORES ....05/01/2013 | MUNDER 1,200.000 72,961 XXX |
31339* 10 7|FHLBI ...06/28/2013 | CITIGROUP GLOBAL 19,635.000 1,963,500 XXX A
314211 10 3 |FEDERATED INVESTORS, INC ....06/05/2013 | HERNDON 41,458.000 1,107,042 XXX |
345370 86 0|FORD MTR CO DEL ....04/05/2013 | PIEDMONT INVESTMENT ADVISORS 9,071.000 112,896 XXX L
34964C 10 6|FORTUNE BRANDS HOME & SECURITY. ....06/28/2013 | PIEDMONT INVESTMENT ADVISORS 3,736.000 144,798 XXX L
35671D 85 7|FREEPORT-MCMORAN COPPER-B ....04/05/2013 | PIEDMONT INVESTMENT ADVISORS 2,660.000 85,308 XXX 1
38259P 50 8|GOOGLE INC Cl ....04/22/2013 | PIEDMONT INVESTMENT ADVISORS 546.000 434,996 XXX L
38388F 10 8|GRACE W R & CO DEL ....06/13/2013 | MUNDER 27,525.000 2,304,256 XXX |
402635 30 4|GULFPORT ENERGY CORP. ....05/01/2013 | MUNDER 1,050.000 53,541 XXX L
405024 10 0|HAEMONETICS CORPORATION ....06/14/2013 | SNYDER CAPITAL 10,165.000 426,168 XXX L
406216 10 1|HALLIBURTON CO ....05/21/2013 | PIEDMONT INVESTMENT ADVISORS 47,854.000 2,019,648 XXX L
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413875 10 5[ HARRIS CORP.......ovvvmmreieriirrsisimsesiisssssssssssssss s sss s sssssssssssssssnsss | avsessnaes ....04/02/2013 | HERNDON 7,784.000 358,553 XXX, |
421924 30 9|HEALTH SOUTH ....04/05/2013 | MUNDER 2,975.000 77,833 XXX L
423452 10 1|HELMERICH & PAYNE COMMON STK ...04/05/2013 | PIEDMONT INVESTMENT ADVISORS 1,382.000 84,065 XXX L
427866 10 8|HERSHEY FOODS ....05/21/2013 | HERNDON 27,859.000 2,453,829 XXX, L
42805T 10 5|HERTZ GLOBAL HLDGS ....06/28/2013 | PIEDMONT INVESTMENT ADVISORS 76,256.000 1,893,868 XXX, L
42809H 10 7|HESS CORP ....05/22/2013 | PIEDMONT INVESTMENT ADVISORS! 40,643.000 2,836,077 XXX |
43365Y 10 4 [HITTITE MICROWAVE ....06/14/2013 | SNYDER CAPITAL 90,655.000 5,048,987 XXX L
44107P 10 4 [HOST HOTELS & RESORTS ....06/07/2013 | PIEDMONT INVESTMENT ADVISORS, 98,344.000 1,730,016 XXX L
443510 20 1|HUBBELL INC. ....05/24/2013 | MUNDER 24,000.000 2,290,946 XXX L
462846 10 6|IRON MOUNTAIN, INC ....04/05/2013 | MUNDER 2,550.000 92,151 XXX L
49427F 10 8|KILROY RLTY CORP ....05/01/2013 | MUNDER 1,200.000 67,048 XXX |
50015Q 10 0|KODIAK OIL & GAS. ....05/17/2013 | MUNDER 53,400.000 438,656 XXX L
501797 10 4|LIMITED BRANDS INC ....04/05/2013 | MUNDER 1,800.000 81,884 XXX A
501889 20 8|LKQ CORP 04/24/2013 | MUNDER 3,750.000 80,032 XXX L
52470G 30 4|WESTERN ASSET INSTIT CASH RESERVES/CL O 05/31/2013 | COMERICA BANK - DETROIT 100,000,000.000 | ....oouvvrrrveerrrmnnnnns 100,000,000 XXX
534187 10 9 |LINCOLN NATIONAL CORP. ...05/01/2013 | MUNDER 1,850.000 61,868 XXX 1
565849 10 6 |MARATHON OIL CORP. ....04/29/2013 | PIEDMONT INVESTMENT ADVISORS 28,474.000 927,811 XXX L
587200 10 6|MENTOR GRAPHICS ....04/15/2013 | MUNDER 4,225.000 73,891 XXX |
58933Y 10 5[MERCK & COMPANY INC ....05/08/2013 | PIEDMONT INVESTMENT ADVISORS 60,659.000 2,869,545 XXX L
594901 10 0 |MICRO SYSTEMS, INC ....04/05/2013 | MUNDER 1,825.000 80,969 XXX |
595017 10 4 |MICROCHIP TECHNOLOGY ....04/05/2013 | MUNDER 2,425.000 85,412 XXX u
60934N 58 3|MONEY MKT OBLIGS TR ....05/31/2013 | VARIOUS 100,000,000.000 | ....ooovvrvvrveerrrrmnnnns 100,000,000 XXX
61166W 10 1 |MONSANTO CO. ....06/05/2013 | PIEDMONT INVESTMENT ADVISORS! 2,105.000 208,350 XXX, L
611740 10 1|MONSTER BEVERAGE CORP. ....04/05/2013 | MUNDER 1,825.000 90,945 XXX L
61747C 71 5| MORGAN STANLEY INST LIQ/PRIME/INST. ....04/01/2013 | COMERICA BANK - DETROIT 50,000,000.000 50,000,000 XXX
628530 10 7 |MYLAN LABS INC ....04/126/2013 | VARIOUS 40,410.000 1,168,313 XXX L
655664 10 0 [NORDSTROM INC ...05/20/2013 | HERNDON 17,065.000 1,040,962 XXX, |
679580 10 0 |OLD DOMINION FREIGHT LINE ....06/05/2013 | MUNDER 49,325,000 2,106,603 XXX L
682189 10 5[ON SEMICONDUCTOR COR ....06/24/2013 | MUNDER 223,175.000 1,801,738 XXX L
68389X 10 5| ORACLE CORPORATION ....04/05/2013 | PIEDMONT INVESTMENT ADVISORS, 2,603.000 83,273 XXX 1
722005 62 6|PIMCO ALL ASSET FUND ....06/26/2013 | STATE STREET GLOBAL MARKETS LLC 10,254.690 122,544 XXX, 1
72701U 10 4 |PLAN INVESTMENT FUND MONEY MKT ....04/02/2013 | CITIGROUP GLOBAL 100,000.000 100,000 XXX,
740189 10 5|PRECISION CASTPARTS CORP ....06/28/2013 | PIEDMONT INVESTMENT ADVISORS 5,953.000 1,289,769 XXX L
742718 10 9 |PROCTER & GAMBLE COMPANY. ....05/21/2013 | PIEDMONT INVESTMENT ADVISORS 4,061.000 320,593 XXX |
750236 10 1 |RADIAN GROUP INC ....04/30/2013 | MUNDER 76,150.000 900,191 XXX 1
75524B 10 4 |RBC BEARINGS, INC ....05/24/2013 | SNYDER CAPITAL 15,570.000 732,183 XXX L
778296 10 3|ROSS STORES INC ....04/05/2013 | MUNDER 1,200.000 71,102 XXX |
78388J 10 6|SBA TELECOMMUNICATIONS ...04/24/2013 | MUNDER 1,200.000 91,566 XXX L
78442P 10 6|SLM CORP. ....05/22/2013 | HERNDON 46,468.000 1,034,566 XXX 1
78467 10 0|SS&C TECH HLDGS. ....05/09/2013 | MUNDER 57,575.000 1,799,477 XXX, L
790849 10 3|ST JUDE MEDICAL, INC ....04/30/2013 | HERNDON 21,670.000 893,880 XXX |
795435 10 6| SALIX PHARMACEUTICAL ....05/06/2013 | HERNDON 18,720.000 978,346 XXX L
79546E 10 4 [SALLY BEAUTY HOLDINGS, INC ....04/15/2013 | MUNDER 2,975.000 90,106 XXX L
83088M 10 2 [SKYWORKS SOLUTIONS INC ....04/15/2013 | MUNDER 2,950.000 63,794 XXX |
83421A 10 4 |SOLERA HOLDINGS, INC ....04/15/2013 | MUNDER 1,200.000 64,545 XXX L
84265V 10 5|SOUTHERN COPPER CORP. ....04/03/2013 | HERNDON 10,736.000 397,524 XXX |
85590A 40 1|STARWOOD HOTELS & RESORTS WRLD ....06/28/2013 | PIEDMONT INVESTMENT ADVISORS 28,962.000 1,938,801 XXX L
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868157 10 8| SUPERIOR ENERGY SERVICES............ccoimmrrereeveeeeiissssseeessssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssns | svessssoees ....05/01/2013 | HERNDON 39,192.000 985,456 XXX L

871503 10 8|SYMANTEC ....05/21/2013 | PIEDMONT INVESTMENT ADVISORS! 72,206.000 1,775,153 XXX L

880779 10 3|TEREX CORP ...06/28/2013 | VARIOUS 11,796.000 343,380 XXX L

88362T 10 3| THERMON GROUP HOLD ....06/25/2013 | SNYDER CAPITAL 115,644.000 2,281,309 XXX L

889478 10 3|TOLL BROTHERS ....04/05/2013 | MUNDER 2,450.000 77,235 XXX L

896818 10 1| TRIUMPH GROUP INC ....05/02/2013 | PIEDMONT INVESTMENT ADVISORS, 2,215.000 164,831 XXX L

911312 10 6| UNITED PARCEL SVC INC ....04/24/2013 | HERNDON 11,090.000 926,793 XXX L

911363 10 9|UNITED RENTALS TR | ....04/15/2013 | STATE STREET GLOBAL MARKETS LLC. 1,711.170 94,814 XXX L

91307C 10 2 |UNITED THERAPEUTICS. ....05/01/2013 | HERNDON 15,179.000 972,113 XXX L

91324P 10 2 |UNITEDHEALTH GROUP INC ....04/05/2013 | PIEDMONT INVESTMENT ADVISORS, 3,551.000 219,858 XXX L

97717P 10 4| WISDOMTREE INVESTMENTS, INC ....04/15/2013 | MUNDER 6,000.000 63,827 XXX u

98389B 10 0 [XCEL ENERGY INC ....05/10/2013 | PIEDMONT INVESTMENT ADVISORS, 34,827.000 1,098,534 XXX L

984121 10 3| XEROX CORP. ....05/01/2013 | MUNDER 6,650.000 55,794 XXX L

M22465 10 4 |CHECK POINT SOFTWARE TECH 04/05/2013 | MUNDER 1,825.000 84,441 XXX u

N53745 10 0 |LYONDELLBASELL INDUCL A 05/14/2013 | VARIOUS 19,663.000 1,230,098 XXX u

411511 50 4| Harbor Cap App Inst ...08/31/2012 | Fidelity 580.680 26,218 XXX L

316146 10 9| Fid Inv Gr Bond ....06/30/2013 | Fidelity. 3,493.880 27,894 XXX L

018918 22 7| AlinzNFJ Div Val | ....10/31/2012 | Fidelity 614.685 8,437 XXX L

74253Q 74 7| PIF Mid Cap Blend | ....10/31/2012 | Fidelity. 2,785.330 51,527 XXX L

880196 50 6| Templeton Foreign AD ....06/30/2013 | Fidelity 8,472.730 62,526 XXX L

780905 84 0| Royce Penn Inv ....06/30/2013 | Fidelity. XXX L

197199 80 5| Columbia Acorn USA ....06/30/2013 | Fidelity 410.042 13,237 XXX L

015570 20 3| Alger Midcap Growth ....06/30/2013 | Fidelity XXX L

701769 10 1| Pamassus Equity ....06/30/2013 | Fidelity. 3,350.170 110,656 XXX L

880199 30 2| Templeton Growth ADV ....06/30/2013 | Fidelity 5,310.670 116,143 XXX L

018918 23 5| Allnz Div Val ....06/30/2013 | Fidelity XXX 1

018913 10 3| All/Bern Intl Val ...06/30/2013 | Fidelity XXX, |

416645 60 4| Hartford cap App Y ....06/30/2013 | Fidelity 1,572.330 71,363 XXX L

74441C 10 5| Prud/J Midcap GR A ....06/30/2013 | Fidelity XXX L

316184 20 9| Fidelity Magellan K ....07/31/2010 | Fidelity XXX, |

316066 84 4| Fidelity Value K ....07/31/2010 | Fidelity. 1.353 119 XXX, L

92646A 82 3| Victory Spl Val | ....07/31/2010 | Fidelity XXX, |

315792 28 3| Freedom K Income ....06/30/2011 | Fidelity 8,537.580 101,426 XXX L

315792 27 5| Freedom K 2000 ....06/30/2011 | Fidelity XXX L

315792 25 9| Freedom K 2010 ....06/30/2011 | Fidelity 1,520.690 20,256 XXX L

315792 24 2| Freedom K 2015 ....06/30/2011 | Fidelity. 1,970.070 26,625 XXX L

315792 23 4| Freedom K 2020 ....06/30/2011 | Fidelity 4,085.830 57,236 XXX L

315792 22 6| Freedom K 2025 ...06/30/2011 | Fidelity 5,345.590 76,254 XXX L

315792 21 8| Freedom K 2030 ....06/30/2011 | Fidelity 4,363.120 62,828 XXX L

315792 19 2| Freedom K 2035 ....06/30/2011 | Fidelity. 48.269 712 XXX, L

315792 18 4| Freedom K 2040 ....06/30/2011 | Fidelity 38.068 564 XXX L

315911 76 8| Spartan 500 Index-Inst Class ....08/31/2011 | Fidelity 179.434 9,939 XXX L

74441C 80 8| Prud/J Midcap GR Z ....10/31/2012 | Fidelity. 994.469 35,640 XXX L

701769 40 8| Parassus EQ Inc IS ....10/31/2012 | Fidelity 1,002.130 33,874 XXX L

78081A 30 3| Royce PA Mutaul Inst ....10/31/2012 | Fidelity. 215.850 2,694 XXX L
47803W 40 6| JHDSCPL VAl | ..o s s s s s ennes | osssseesos ....12/31/2012 | Fidelity 4,310.260 66,811 XXX L

9099999. Total - Common Stocks - Industrial & Miscellaneous. 431,402,674 XXX covvevevereries | ererereneeeeeeeeeereerierierierienien0 [, D00 S
9799997. Total - Common Stocks - Part 3 431,402,674 XXX | o0 [ v XXXivieiinnes
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10

Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign|  Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
9799999. Total - Common Stocks 431,402,674 XXX 0
9899999. Total - Preferred and Common Stocks. 435,601,085 XXX 0
9999999. Total - Bonds, Preferred and Common Stock 2,012,429,776 XXX 6,658,577
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues......4.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment | B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
Bonds - U.S. Government
912810 QY 7 |US TREASURY N/B......cccvvivrrrirniieiernniseerenssinnees | e 06/04/2013[ VARIOUS.........ooovvvrinrinrinnrinninns | crvervvesninerisnsenes | oo 7,183,984 | ......... 8,000,000 | ......... 7,791,250 | ......... 7,791,290 | .o | e 1,943 | e | v 1,943 | i | e 7,793,233 ..(609,249) | ...(609,249) | ..... 120,611 | 11/15/2042|1...........
912828 NT 3| US TREASURY......ovveiircrinrierieeiseinsensssissssenis | eeee 06/13/2013| VARIOUS N TR IO 31,960,547 | ....... 30,000,000 | ...... 27,707,813 | ....... 28,097,937 |.... RO I 100,669 | .coovveveeveries | v 100,669 IO 28,198,607 ..3,761,940 |..3,761,940 |..... 659,876 |08/15/2020|1...........
912828 RH  5|US TREASURY e 06/20/2013| JEFFERIES & CO INC. e | s 14,466,016 | ....... 14,500,000 | ....... 14,674,414 | ......... 5,484,971 | oo | e (13,237) [ v | e ((EIX 70 ) ISR 14,664,195 ..(198,179) | ...(198,179) | .....146,535 | 09/30/2018|1...........
912828 VB 3| UNITED STATES TREAS.. I 06/28/2013| CITIGROUP v | | 14,005,078 | ....... 15,000,000 | ....... 14,433,352 . 2,761 Y1 I 14,436,112 | ... .| ...(431,034) ] ...(431,034) ] ...... 34,952 | 05/15/20231...........
0599999. Total - Bonds = U.S. GOVEMMENL. ....vuuvirieiiesiesssissens sttt snnssnnsens | snrsae 67,615,625 | ....... 67,500,000 | ....... 64,606,829 | ....... 41,374,198 | oo 0 92,136 0 92,136 0. 65,092,147 | oot 0 ]..2,523,478 |..2,523,478 |.... 961,974 |...... XXX... [ XXX....
Bonds - All Other Government
105756 BT  6|FED REP OF BRAZIL 8.5% 01/24......c.ccooonvinniiinnnnns | D.. |05/07/2013 VARIOUS......coooniiniminrissinsnnins 390,570 | .o 316,878 | ..cooveenee 388,254 | ..ooovene RLP1 ) R [ [0 I 3444 | ... (3,944) ...... 24,780 | oo 383,443 | ... (18,252) | ...... 25,380 | ....... 7,128 | ... 24,795 | 01/05/2024| 2FE......
1099999. Total - Bonds - All Other GOVEINMENL...........iiiiiiiniisisniisrissesesssesseenssseanes 390,570 | .ovennee 316,878 | ............ 388,254 | ..o 362,607 | ..o (U (500) | oo 3444 | ........... (3,944)] ...... 24,780 | ..o 383,443 | ... (18,252) | ...... 25,380 | ........ 7128 | ... 24,795 | ... XXX... [.XXX....
Bonds - U.S. Special R and Special A t
12624X  AB 4 [COMM 2013-CRE A2........cooovervrrnrieiirrneiernsniseeessnes | oenes 05/01/2013| GOLDMAN SACHS.......cccovvvver [ v | v 10,396,680 | ....... 10,000,000 | ....... 10,299,835 ) TSRO IS (1,247) e 1.287) | i | e 10,298,588 | .....cccoovvrvers | e 98,092 | ...... 98,092 | ...... 30,651 |03/10/2046|1...........
3128M8  3J 1 [FREDDIE MAC.......cocosiiiiieeiineinerieeiseissssissiinnins | ceens 06/01/2013| MBS PAYDOWN.........ccovrirrrrirnns [ crrerierineenineinneins | evereens 4,820,729 | ......... 4,820,729 | ......... 5,192,076 . 19,850) 19,850) | ..ovevnvvnerirane | cereens 4,820,729 | ..oovovvvrneins [ [ e 0 . 34,985 |09/01/2041|1...........
3128M9 CL 4 |FREDDIE MAC.. < | 06/01/2013| MBS PAYDOWN......coovvremrrenes [ ermrermeemsninerienies | e 1,762,215 | ......... 1,762,215 | ......... 1,878,962 ) TSR I (4,142) cerneee(A182) | | e 1,762,215 [ oo | e | eevereeernennns (V)N I 9,170 | 04/01/2042
3128M9 MN 9| FREDDIE MAC.. .... | 04/05/2013| VARIOUS cer ..80,625,102 | .......75,977,914 | .......81,047,066 . .....(410,453) | .. .(410,453) .. 0,704,152 | ...cccvvvvvvenne | 00nr(79,050) | .....(79,050) | ..... 736,961 |12/01/2042
3128MD NA  7|FREDDIE MAC.. <. | 06/01/2013| MBS PAYDOWN......coovrvmrrnennn [ ererernenrsninerienins | cvveenns 2,085,955 | ......... 2,085,955 | ......... 2,190,904 ) TSR I (4,336) reereeeenne(4,336) v | e 2,085,955 | ..oovveerinennn [ eerverrneeienns | 0 [ 11,423 |02/01/2028
3128PT DQ 5|FREDDIE MAC.. <. | 05/14/2013| VARIOUS.........oovrvmivicrirrinrii 38,210,720 | ....... 36,367,749 | ....... 38,396,388 e | e (246,040) | ...oooeverreriis | s (246,040) | cvoocverererin | e 38,150,348 |.....ccocoverne | .....60,372 | ......60,372 |..... 246,304 |12/01/2025|1...........
3128PU LW  0|FREDDIE MAC.. <. | 06/01/2013| MBS PAYDOWN.......cvvremiimenn [ rmrirneirineineiiecniins | v 1,751,964 | ........ 1,751,964 | ........ 1,749,774 | ........ 1,751,789 175 175 | oo | v 1,751,964 | oo | v | 0| s 25,514 |03/01/2026| 1...........
3128PU P4  8|FREDDIE MAC.. <. | 06/01/2013| MBS PAYDOWN......coovvemrrnener [ ermrerneeisninerirenies | v 1,641,141 | ... 1,641,141 | ........ 1,731,917 ) TSRO IS (GRS L) T I (5,495) | ..oovvvvriverne | e 1,641,141 | e | e | 0| e 10,231 |04/01/2026(1...........
3128PU P5 5|FREDDIE MAC.. ... | 06/01/2013| MBS PAYDOWN......ccovvvrivninie | vrreirerinnisnennineis | reviees 7,838,133 | ........ 7,838,133 | ......... 8,053,345 | ....... 7,838,133 | ..ccoivcriiiiin e | e [ e [ [ 7,838,133 | oo | e | 0 [ 133,786 | 04/01/2026| 1...........
3128PU XV  9|FREDDIE MAC.. <. | 06/01/2013| MBS PAYDOWN.....ccoovrvmrrnenns [ ernrerneersninernenins | v 6,190,577 | ......... 6,190,577 | ......... 6,361,785 8,190,577 | oo | e | 0 [ 103,202 | 04/01/2026] 1...........
3128PW B2 3 |FREDDIE MAC.. .... | 06/01/2013| MBS PAYDOWN.........ccvvrrrirens 947,470 | c.cvvvene 947,470 | ............ 991,586 rerrereeen ATATO | i | e | e | 13,654 |08/01/2026(1...........
3128PW EE 4 |FREDDIE MAC.. <. | 06/01/2013| MBS PAYDOWN......ooovvrvmrvnnnn [ ermrerneirinninerienies | e 8,051,275 | ........ 8,051,275 | ......... 8,407,395 | .......8,091,126 | ..o | wereer(39,851) | oo [ oeeeeennn(39,851) | oo | v 8,051,275 | ooovrvnrerenns | e | e [ 110,976 | 08/01/2026
3128PY HW 7|FREDDIE MAC.. ....| 03/07/2013| VARIOUS . 9,322 |03/01/2027
3128PY YV 0|FREDDIE MAC.. vovr | 0412212013 VARIOUS.......oocvmiiirernrieriniinne | veirernnineirennsienens | vevnns 33,340,510 | ....... 31,653,496 | ....... 33,142,199 [ SRR IO (68,362) [ ..vovreveiiires | e (68,362) | oo | v 33,073,837 | oo [ cernn 266,673 |..... 266,673 |..... 151,319 | 04/01/2027
3128Q0 LF 2|FREDDIE MAC.. 1o | 08/27/2013| VARIOUS.....ccoomvmrinrrierierinee | vevereresneesssninennes | vveens 26,847,938 | ....... 26,222,368 | ....... 27,385,985 | ....... 27,372,536 | ..vvvoerenceinns | e (137,559) (RRTAI) ) IR 27,234,977 ...(387,039) | ...(387,039) | .....417,512 | 06/01/20271...........
31292L GR 0|FREDDIE MAC.. .... | 06/13/2013| VARIOUS . e | 30,621,359 | ........ 29,155,947 | ....... 30,900,748 e | (163,200) (163,200) | vvoovvvervrrrvrers | e 30,737,548 ..(116,189) | ...(116,189) | ...... 231,715 | 04/01/20421...........
312928 BD 1 |FREDDIE MAC.. 1 | 06/20/2013| VARIOUS.....coooeimrineiinerieninee | eerirererseerassiseinns | eeeens 79,983,376 | ....... 78,876,872 | ....... 83,720,404 I TSR IOV (174,938) (174,938) | covoevvecnce | e 83,545,466 (3,562,090) | (3,562,090 | .....336,565 |03/01/20431...........
312943 XB 4 |FREDDIE MAC.. .106/01/2013| MBS PAYDOWN........ovviviviins | cvrrrrriverirereneennns | veviens 1,472,985 | ......... 1,472,985 | ......... 1,575,864 e | e (5,400) ceveenene(5,400) [T [ 1,472,985 [ ..o | v | cevierireeenne (VN I 9,777 | 11/01/2040( 1...........
31294M  HZ  7|FGE02948..... 06/01/2013{ MBS PAYDOWN......c.oovvvrnririrns | crrrerreneircrnnnines | cvviniine 1,582,379 | ......... 1,582,379 | ......... 1,678,064 (6,090) | cvoovvreererirrirees | crreriennd (6,090) [ coovevvreiine 1,582,379 | e v |0 | 12,927 (07/01/2026
312940 A3  7|FREDDIE MAC.. ... | 06/01/2013| MBS PAYDOWN.........ccvvrrirrnecs 636,536 | .. ..636,536 | . ...667,965 . . (975) (975) 636,536 3,264 |03/01/2028
3132GL DC 5|FREDDIE MAC.. vvee | 06/13/2013] VARIOUS......coocvvriiininrierniinne | verernsiseienssinnens | vevens 31,971,165 | ....... 30,471,916 | ....... 32,290,708 I TSR IV (221,798) (221,798) | cevoveveeriien | e 32,068,910 12/01/2041
3132GL QG 2|FREDDIE MAC.. <. | 06/01/2013| MBS PAYDOWN......coovevemrinenns [ ernrereersninerienins | cvvnenns 2,661,207 | ......... 2,661,207 2,841,878 ) TR I (8,616) [CHCHLC) ] T 2,661,207 12/01/2041(1...........
3132GL UA  0|FREDDIE MAC.. .1 05/09/2013| VARIOUS.........ccovirirmrinirirerirene | cverirereneesnseisnines | vveens 57,614,639 | ....... 54,409,677 | ...... 57,784,777 e | e (357,970) (357,970) | ceveveverevervenen | e 57,426,807 01/01/2042|1...........
3132GT PH 4 |FREDDIE MAC 06/01/2013| MBS PAYDOWN.........ccoosrirrrinnns | crrerieeirneerineinneins | cvereeens 1,900,241 | ......... 1,900,241 2,020,787 5,973) (5,973) 11,900,241 05/01/2042|1...........
3132GU 2N 3FG QO4B1......ooiririrreeiiserieniessessnissiienins | e 06/01/2013| MBS PAYDOWN........coovrrimmiriner | crermrernmrisnineiiienes | vvvirninnd 454,248 | ........... 454,248 | ... 480,393 ..(502) (502) cevenennn 454,248 07/01/2042|1...........
3132GU RT3 |FREDDIE MAC.......cooiimiiiieirerineiineriseiseisssssnnens | cenee 06/01/2013| MBS PAYDOWN..........ovcvvrrennee 336,454 | ...oonee. 336,454 | ............ 355,327 | .1errrri336,996 | oo | s (542) (542) | ovvvveeneieene | e 336,454 07/01/2042|1...........
3132HM  Z3  8|FHLMC PC GOL Q11662.........ccvverrreirrerierirneennes | v 06/27/2013| VARIOUS.........covvrerrrrerrrerirens 28,399,900 | ...... 28,242,455 | ....... 30,122,343 | .......30,122,123 | ...cccovvvrirers | v (144,768) | ....oovvvrverrvrrs | s (144,768) | ..oovververenen | v 29,977,355 (1,577,455) | (1,577,455) | .....516,743 | 10/15/2042(1...........
3132HM ZM 6 |FREDDIE MAC.. vvr | 06/26/2013| VARIOUS.......ocvviiirerniiiriniinne | verervsiseerenneiinens | vevns 20,862,828 | ....... 20,799,456 | ....... 22,044,173 | ......22,063,719 | ..coccovvvrivcrs | v (180,650) | ...voovvrerirrii | e (180,650) | voovververinns | e 21,883,070 (1,020,242) | (1,020,242) | .....388,014 | 09/01/2042
3132HP AX 2|FREDDIE MAC.. 10| 05/07/2013| VARIOUS.....cooovmrinrrerieninee | vererererseesssnisennns | vveens 10,780,743 | ....... 10,198,041 | ....... 10,808,330 . venn(47,016) | .. 47,016) 10,762,321 [ | 218,422 | 18,422 | 100,724 | 11/01/2042
3132HP HL 1 |FREDDIE MAC.. v | 0811972013 VARIOUS........oovvverinriierireriine | verirerineeisninnines | v 28,159,897 | ....... 27,334,107 | ....... 29,068,114 | ....... 29,085,794 | ...cvoeviviinns | e (266,965) | ....eovvrreriri | s (266,965) IO 28,818,829 |......cccovuwer | ..(658,932) | ...(658,932) | ..... 512,818 |11/01/2042
3132HP HZ 0|FREDDIE MAC.. <vv | 04/05/2013| VARIOUS......coooimrinriinerieninee | eerirererseesassinsennns | eeeens 27,935,811 | ....... 26,317,292 | ....... 28,064,856 | ....... 28,064,816 | ....cooeverciinns | e (166,706) | ...vvovercercer | e (166,706) | .vooverrereres | e 27,898,110 | ..ccoovrvvrrrnns | 037,702 | ... 37,702 |..... 332,165 |11/01/2042|1...........
3132HP MH 4 |FREDDIE MAC.. .| 04/05/2013| VARIOUS ceevirene | e | s 76,542,787 | ....... 72,108,428 | ...... 76,423,666 B [T U (228,278) (228,278) | covvvoevvierers | v 76,216,152 | cooovvvevrcer | e 326,635 |..... 326,635 |..... 482,083 | 11/01/2042(1...........
3132HQ DJ 8 |FREDDIE MAC 06/25/2013] VARIOUS.........ooovvmrieiirinerinnnns | crvernnineirernsinnees | oo 41,987,146 | ....... 41,884,850 | ....... 44,620,454 | ....... 44,622,833 | .coovvrvieins | e (336,557) | cvvvcverrcererinns | v (336,557) | cvoovererevnrriere | e 44,286,276 | ......ccccovvene. (2,299,130) | (2,299,130)|.....786,730 |12/01/20421...........
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment | B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
3132HR M6  4|FREDDIE MAC.......ccociimrimeerenieerserssesnessensssensens | e 06/25/2013 VARIOUS........coomvveermerinrinennns [ e | v 31,974,639 | ....... 31,896,267 | ....... 33,595,740 | ..ocvverrnrrncrinein e | (157,885) | .vvvvercererrs | s (157,885) | cevoveverrernennn | e 33,440,686 |.....coovrerneen (1,466,047) | (1,466,047) |.....413,746 |01/01/2043(1...........
313206 3P 7|FHLMC PC GOL Q15805.........ccvverererirciierrererinnines [ eres 06/26/2013] MORGAN STANLEY.......cccoovvirs | vrrverrnnrveerernnisnrns | vevnns 32,616,057 | ....... 32,413473 | ....... 34,079,728 | ..o | v | e (4,464) ceeeenne(B464) | | e 34,075,264 (1,459,207) | (1,459,207) | ...... 44,118 | 02/15/20431...........
313206 Q7 2|FREDDIE MAC.......coiiiimiemeirerineirnerinseenesssensssinsens | e 05/08/2013 VARIOUS........cooveemerrerinrinnnnns [ e | v 37,079,480 | ....... 35,003,154 | ....... 36,955,674 | ..oocvvcrenrinerineins v | (133,170) (133,170) | ceveveeeeneenn | e 36,826,180 | ...coovverncirns [ eenee 253,300 |..... 253,300 |..... 340,762 |02/01/2043|1...........
3132J7 W4 O|FREDDIE MAC.......ccoiimrimerrieeneienssneniensssessees | e 06/27/2013| VARIOUS.........ccoovverrrerinrirenns [ v | s 32,681,562 | ....... 32,490,528 | ...... 34,302,890 | ...ocvvenrrririiririeens [ | e (97,557) [ overvvrveiners | eereeneee(97,557) | e | v 34,205,333 )| (1,523,771)|.....224,008 |03/01/2043(1...........
3132J9  XF  0|FHLMC PC GOL Q18377........cvvriiriinnivciiciiiciins [ 06/27/2013| VARIOUS..........oovvvrininricnins [ e | e 21,434,970 | ....... 21,309,477 | ....... 22,628,001 [ ..oooevoreeierirerenns [ e [ v (11,320 [ oo [ e (11,320) | s | e 22,616,680 )| (1,181,711) | ...... 84,906 | 05/15/20431...........
3132GT  PH 4| FHLMC Q08224 .......c.coovoinieniriinisiriisrisssessnissninens | ceees 06/30/2013] VARIOUS........cooniiinirninnnninnnins | crensessmisssisssisnnnes | cosnensenns 789,131 | oo 789,131 | oo 839,192 e [ | [ [ [ 839,192 061)] ... (50,061) [ ..ocverrerrnenns 05/01/1942|1...........
3199999. Total - Bonds - U.S. Special REVENUE & ASSESSMENT..........viuiieieiiieiiiiiissisesissssessssesississsssssss st ssssssssssssessssnsasssasssnnes | sens 824,989,949 | ..... 798,056,107 | ..... 844,699,293 | ..... 207,298,213 | .oooeviennnnad 0 | ..(3,684,073)| .ooovvvrrrnns 0 ]..(3,684,073) | .ccovovvrnnns 0]... 839,219,590 | ..o, 0 (14,229,641) |(14,229,641) | ..7,658,395 | ...... XXX... |.XXX..
Bonds - Industrial and Miscellaneous
001055 AL 6 |AFLAC INC.....oooivvrnrierrnrieiseieiensssiesenssseensnnine | e 06/18/2013| WELLS FARGO SECURITIES.... | c.ovvovervvivervniieeres | v 2,988,270 | ......... 3,000,000 3,000,000 . 0 [ eveveirerens [ 0000023,000,000 | oo | (11,730 | e (11,730) | ..ovee 3,323 |06/15/2023(1...........
00130H BQ  7|AES CORPORATION.......oevererrrierrerrcerenirsensnees | ceens 05/17/2013] WAMCO......ccovverrrierierinceninnins | creeeirsesisssiseisienes | oeeinseinns 195,600 | c.oovvvenc 160,000 | .ocrvrnees 188,000 | ..cvvvrnee 183,148 | oo | v (2,468) (2,468) [ ..ooveoveirrne | errrrernn 180,681 | e | 14,919 | 14,919 | ... 9,187 |04/15/2016| 3FE......
00206R  AM 4 AT&T INC....oooirierirercriinisiserisssiesiesessesesinnnes | ceens 04/23/2013| WELLS FARGO SECURITIES.... [ ..ccvverierernienieis | v 15,534,480 | ....... 13,000,000 | ....... 15,523,560 | ....... 15,198,246 | .....cocevvrvcveres | v (123,311) | covveevecerces | s (123,311) | cevvvvevvrrvens | 000 15,074,935 | oo | ...459,545 | ... 459,545 | ..... 325,578 |05/15/2018| 1FE......
009089 AC 7 |AIR CANADA 2013-1C PTC......ccovvviriiirinricniinnis | e 05/23/2013| WAMCO........oovviriciiniiiriiniies | coerisniicssissiiens | v 124,800 | ....c....cc. 120,000 | .ocovenee 120,000 0 [covevrvererine | e 120,000 | oo | 4,800 | 4,800 | oo 442 105/15/2018|4..........
STATE STREET GLOBAL
009363 AG 7 |AIRGAS INC......ooevvrrrrercernsiesiessessisssssssessissies | enee 06/19/2013| MARKETS LLC 6,336,298 6,054,000 | ......... 6,372,380 ) RN IO [RISe1:1:) U ISR (39,958) | vvovvvvrivins | 006,332,422 | oo | 103,876 | e 3,876 | ... 72,648 |09/15/2014| 2FE......
02152F  AB 4| ALTEGRITY INC....coovrirrrererireirersnissirenierisessniennns | evene 05/30/2013 VARIOUS........coovvmrirriiriirnris 254,950 | ........... 325,000 242,467 | .o | e 1458 | 4,012 ] 3446 | i | 285912 | | 009,038 | L 9,038 | ...... 22,108 | 05/01/2016| 6FE......
023650 AH 7 |AMERICA WEST AIR PTC......ovveeieierineeserinenines | ceeee 04/03/2013| MBS PAYDOWN 5,083 5,083 . 10/02/2022| 4FE......
025816 BD 0 |AMERICAN EXPRESS CO.... OO 05/23/2013| CITIGROUP.........ocoorrerrrinirens 979,520 | ......... 1,000,000 | ...........995,904 | ............995,920 | ..oovrvvrvvronns | vrrennenen 158 | i | v 188 | s | 000000000.996,078 | oo | ..(16,558) | ... (16,558) 12/02/2022| 1FE......
02635P TC 7 |AMERICAN GENERAL FIN.......cconivrmririirneineiiienin | e 05/03/2013| BARCLAYS . 606,625 | ............ 575,000 | ..........465,330 | ... 491,108 | oo | 8768 [ i [ 8768 | i [ e 499,876 | s |2 106,749 106,749 12/01/2015| 5FE......
02635P TG 8| AMERICAN GENL FN......ocvouiimrierieeicnieiseeinnins | e 05/03/2013| MERRILL LYNCH (BOA).......oce. | covrmrereersernnerinenes | vveiveenns 103,250 | coovvvvrne 100,000 , , X X 823 | ... 19,823 | ........ 3,722 | 09/15/2016| 5FE......
029263 AB 6| AMERICAN REPROGRAPHICS C.......coovvvvrrvrriiniis | e 05/06/2013| WAMCO 315,813 | oo 310,000 | ............ 304,675 | ..cooonene 294,750 354 354 1:305,029 | oo | e 10,784 | ...... 10,784 | ...... 13,020 |12/15/2016| 4FE......
035242 AA 4| ANHUESER-BUSCH INBEV O 06/27/2013| BANK AMERICA.........ccovvvrrrines | corerierinensnssinsenns | everneens 4,665,450 | ......... 5,000,000 | ......... 4,967,350 | covovererineinerinnns [ e | e L IV24 N T IS 1,279 [ oo 4,968,629 ...(303,179) | ...(303,179) | ...... 60,156 |01/17/2023| 1FE......
037411 BD 6 |APACHE CORP......cccovvmrrerierieeniinnriseriresiesees | e 06/17/2013| BARCLAYS CAPITAL 3,805,560 | ......... 4,000,000 3,961,320 | ..voeverrerierines | e | e 1446 | | e 1,446 3,962,766 ...(157,206) | ...(157,20) | ...... 57,458 |01/15/2023| 1FE......
037833  AK 6| APPLE INC.....ccoooiiiiireiriineieniesiseississiseisnnin | eees 06/24/2013| VARIOUS.........coovvvrrinrirciinens 6,509,300 | ......... 7,000,000 e | T [ | 200000.6,990,701 | i ...(481,401) | ...(481,401) | ...... 21,700 |05/03/2023|1...........
039380 AE 0 |ARCH COAL INC......cevumriirierireererierrnssienieninnee | eeee 06/25/2013| VARIOUS .90,200 110,000 135 404 | e n(269) [ e [ 95,331 [ | e (5,131) | ....... (5,131) | covovve 4,128 | 06/15/2019| 4FE......
039380 AG 5 |ARCH COAL, INC......cccovvvmriririiriniieiinniierireninns | e 06/28/2013| VARIOUS . ..510,000 2,023 3,053 )| e (41,462) | ...... 20,265 |06/15/2021| 4FE......
044209 AN  4|ASHLAND INC PRIV PLACE........ccccomvurs | ceene 04/17/2013| WAMCO 295263 | ............ 290,000 20 | oo | ereenriieiieenn20 | e | 287,291 | | 7972 | 7,972 | e 2,473 | 08/15/2022| 3FE......
045086 AC 9 |ASHTON WOODS USA/FINANCE.........cccormivrivirnins | ceene 04/03/2013| PRIOR YEAR INCOME............... 06/30/2015|5...........
047478 AA 0 |ATHLON HLDGS LP/ ATH......oovoneerrireiierineirnenies | eeee 0471212013 WAMCO......ccovverrrrerierineeninnins | cveeeirsesisssissisienes | oveinseinns 111,375 04/15/2021| 5...........
05542H AA 4 |BC MOUNTAIN LLC/BC......ccooeverremrrierrrnerierirenirnee | ceens 06/05/2013| WAMCO 51,750 02/01/2021| 4FE.......
05565Q CD  8|BP CAP MARKETS AMERICA.. IO 06/12/2013 VARIOUS........coreirriimiierinenns | e | cveeeens 7,806,240 | ......... 8,000,000 220 220 reveennn 1,920,060 05/10/2023(1...........
06051G  EA  3|BANK OF AMERICA CORP.........c.covovmevmeriieesriiinens | v 05/22/2013] WAMCO......ccouveirieriereneeninins | ceereeerneeissssnerinenes | veeiieenns 115,320 | covvvrrnes 100,000 | ..ovvvrnees 101,402 | coovvrnneee 101,132 | oo [ s (118) (LK) T IS 101,014 08/01/2016| 1FE......
06051G  ET  2|BANK OF AMERICA CORP.........c.cocovmrvrerinrinricnnns [ s 05/03/2013| DEUTSCHE BANK SECURITIES | .......vvevevrrrinens | crvrenes 3,011,190 | ......... 3,000,000 2,995,470 246 246 2,995,716 | ..ooovrvvrive | 15,474 | . 15474 | ...... 19,500 |01/11/2018| 1FE......
06647F AA 0| BANKRATE INC......oevvrirreieireriesineeiesiseisenisnens | e 06/05/2013| WAMCO 234,864 10232,856 | oo | 002,008 | e 2,008 | ... 22,870 |07/15/2015| 4FE......
06849R AH  5|BARRICK GOLD CORPORATION PRIV PLACE.. |..... 05/10/2013| WAMCO .160,510 ) (3) 159,861 . ..650 05/01/2043
084670 BF 4 |BERKSHIRE HATHAWAY INC.......cooovriimriniirririnens | ceene 06/04/2013| WELLS FARGO SECURITIES.... | ..oocveeverneeriviiniins | cvereens 4,122,800 | .........4,000,000 | ........ 4,178,080 | ...cccoovmrrrmmrimmrraes | corrmrrrrmrrenrnns | orein (X7 ) R I (5,624) [ .ooverriieinne ANT72456 | ..o | . (49,656) | ... (49,656) 01/31/2022
085789 AF 2 |BERRY PETROLEUM CO.......cccnvvumermerinrrrerreninee | ceeee 06/25/2013| WAMCO .98,500 . 0 [eovreerirriieens | eeeerenen 100,000 | oo | v (1,500) | ....... (1,500) 09/15/2022
09776N  AB  8|BON-TON DEPT STORES..........cocourmivininiirenirenines | crees 05/28/2013| WAMCO 57,356 ..57,000 320 320 [ [ 36,311 | i | 01,045 | 1,045 03/15/2014
09776N  AD 4 |BON TON DEPT STORES........ccccoouvmerrmrinerrnerirnnens | ceens 05/28/2013| WAMCO 573,563 | ..covonnen. 570,000 420 420 | oo | 560,895 | | 112,667 | 12,667 07/15/2017|5...........
097793 1|BONANZA CREEK ENERGY........cccovvumerimrrverirerins [ v 04/05/2013] WAMCO.......covveirierirerineeiinins | ceereeerneeissssnerinenes | vveiieenns 112,888 | .covvvrne 110,000 0 | e | e 110,000 | oo | 2002,888 | e 2,888 04/15/2021|4...........
DEUTSCHE BANK SECURITIES
103253 8| BOYD ACQUISITION.......ccovriiircrierircirsseissinnies | ceeee 06/14/2013| INC 239,625 | ..o 225,000 | ..ooonen. 225,000 | ...ccooone 225,000 (V1 ORI IOV 225,000 | .ovrvirinnns | e 14,625 | ...... 14,625 | ... 15,860 |02/15/2018|5FE......
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STATE STREET GLOBAL
11999A AZ 0 |BUFFETS, INC 05/29/2013| MARKETS LLC ..210,000 | ............145,122 | ........... 209,903 ...(209,925) 5FE......
120111 BJ  7|BUILDING MATERIALS CORP. 06/05/2013| WAMCO .53,500 ..50,000 3FE......
120111 BL  2|BUILDING MATERIALS CORP 05/13/2013| WAMCO 232,950 | oo 210,000 | ..cooovee. 216,409 3FE......
12189T AY  0|BURLINGTN NORTH SANTA FE.. 04/09/2013| WELLS FARGO SECURITIES.... [ ..ocvererereerieinenes | cvereens 1,175,510 | ......... 1,000,000 | ......... 1,060,630 2FE......
125152 AC 2| CE GENERATION 06/17/2013| SINKING FUND REDEMPTION. 4,718 AT18 | o 4,387 | oo 4,688 | ..o | 30 e [ e 30 [ [ T18 [ [ [ e (] I 175 3FE......
125581 GP  7|CIT GROUP INC 06/06/2013| WAMCO 309,000 | ..coooneee. 300,000 | oo 305,200 | ..oooevrnee 305,200 | ..oovvecrrerirnees | cerrrerernn(468) | oo [ e (468) [ s [ 304,732 [ s | 4,268 | 4,268 | ... 10,625 3FE......
126238 AE  0|COMM MORTGAGE TRUST. .| 06/14/2013| NOMURA SECURITIES 9,606,445 | ....... 10,000,000 | ....... 10,190,625 ..(583,441) | ...... 59,653 1FE......
12624Q AR  4|COMM MORTGAGE TRUST. .106/18/2013| DEUTSCHE BANK SECURITIES 20,187,741 | ....... 20,424,000 | ....... 20,791,464 ...(602,451)|.....107,183
12624X AD 0|COMM 2013-CR6 4.. 05/21/2013| VARIOUS 36,016,406 | ....... 35,000,000 | ...... 35,976,441 | ..o [ | e ($,081) [ | e (4,081) [ s | 000035,972,360 | oo | e 44,047 | 44,047 |..... 174,001
STATE STREET GLOBAL
127210 AB 8| CADBURY SCHWEPPES US FIN 05/30/2013| MARKETSLLC | | v 6,324,055 | ......... 6,229,000 | ......... 6,615,509 | ........ 6,414,147 | oo | 00na(102,051) | oo | eereee(102,051) [ o | 00000006,312,096 | oo | 011,959 | i 11,959 |..... 211,937 2FE......
131347 BY 1|CALPINE CANADA E 05/31/2013| WAMCO 352,800 . 3FE......
131477 AE 1| CALUMET SPECIALTY PROD.........ccocommrrmerierirens 06/18/2013| MERRILL LYNCH (BOA).......ove. | covrrernmeiseinerinenes | v 785,000 | ............715,000 | ............693,550 | ............ 695,503 | ...coovvriririrnns 4FE......
131477 AG  6|CALUMET SPECIALTY PROD.........ccoccomrrvmrrrerirens 06/18/2013| MERRILL LYNCH (BOA) 87,850 | ..............80,000 | ..oooovrernn 74,669 | oo 75,142 4FE......
STATE STREET GLOBAL
14040H AV 7| CAPITAL ONE FINANCIAL CO.......occormverrrrrrrrrerinnns 06/18/2013| MARKETS LLC 3,945,044 3,890,000 Y-
151020 AG 9|CELGENE CORP....... 04/09/2013{ BANK AMERICA.......cooovvvvmrrnnns | corvernvenninerisnnenes | oo 1,020,050 | ......... 1,000,000 | ............997,860 | ............ 998,013 2FE......
165167 CD  7|CHESAPEAKE ENERGY CORP.... 05/14/2013| WAMCO 259,038 | ...coonve. 230,000 | ..........251,250 | cooovvrrneee 136,456 | ..oovvvrrrerrrnnes 3FE......
165167 CL 9| CHESAPEAKE ENERGY CO 06/05/2013| WAMCO .121,200 ..120,000
165258 AA 2| CHESAPEAKE OIL OP/FIN 05/01/2013{ WAMCO, 174,475 170,000 | ...........148412 | ............ 148,412
17121E  AD 9| CHRYSLER GP/CG CO-ISSUER 04/03/2013] WAMCO........ovverinirierierineens | v | evereees 1,122,500 | ......... 1,000,000
STATE STREET GLOBAL
172967 EY  3|CITIGROUP INC....coovvrverririeierineirsiinsisissierssinenes 06/19/2013f MARKETSLLC | | v 7,955,700 | ......... 7,500,000 8,051,025 | ..o | e | e (89,877) [ vvvererrververns | eereeeene(B,8TT) | v | e 7,961,148 [ e | e (5,448) | (5,448) | ..... 168,672 1FE......
173180 AD 6 |CITIGROUP COMMERCIAL MORTGAGE TRUST.... 05/21/2013| CITIGROUP.........oovverireineinnns [ e | s 10,242,969 | ....... 10,000,000 | ....... 10,249,492 | ....... 10,248,154 | ...oovvevvrennis | s (2,887) | cooeverneerernnne | rerereenn(2,887) [ o | 0000 10,245,268 | oo | 1enn(2,299) | e (2,299) | .....145,320 | IO
173200 AC 2 |CITIGROUP COMMERCIAL MORTGAGE TRUST.... 05/01/2013| GOLDMAN SACHS.......cccovvvmerer [ woverrerirereneeisens | v 10,357,031 | ....... 10,000,000 | ....... 10,299,886 2,865 | .o | crerrennn2,865 | e | 000010,302,751 [ | 200.54,280 | 54,280 | ...... 19,318 LS T—
184502 AV 4 |CLEAR CHANNEL COMMUNICATION 05/22/2013| GOLDMAN SACHS & CO.. 245247 | ........... 245,000 | ............ 221,725 | oo 225,510 [ .ovvveriecrinns | e A276 | oo | e 276 [ s | 0000000 229,787 [ e | 015,460 | o 15,460 | ........ 9,383 6FE......
18451Q AH 1 |CLEAR CHANNEL WORLDWIDE 05/03/2013| WAMCO.......ccorvvmirieriererneeninins | ceeeeerneeisennerinenes | veeiieenns 131,100 | coovvrrrne 120,000 | .ovvvrnees 116,400 | c.oovvveneee 116,400 | covouvevrveres v | v | e | | e 116,400 [ i | 114,700 | e 14,700 | ........ 5,922 4FE......
COBALT CMBS COMMERCIAL MORTGAGE
19075D AH 4 |TRUST 04/25/2013] NOMURA SECURITIES.......ccoov. [ eormrrrmrrerieniinins | v 11,430,859 | ....... 10,000,000 | ....... 11,245,313 v e | e 2,780) [ o | e 2,780) | e | 011,242,533 | s [..188,327 | 188,327 | ...... 46,650 ST
191216 AV 2| COCA-COLA CO/THE......coomrrrerrnrererinernerreninenens 06/12/2013| SUSQUEHANA 5,237,750 | ......... 5,000,000 | ......... 5,329,450 | ......... 5,309,434 | .ooovvverrernne | e (14,854) | s | e (14,854) | e | 0000.5,294,580 | oo | (56,830) | ... (56,830) | .....131,083 1FE......
20030N AZ 4|COMCAST CORP 04/18/2013| JEFFERIES & CO INC.......cvvvver | crrerierencninininnins | cveenns 6,147,250 | ......... 5,000,000 | ......... 4,995,550 | ......... 4,997,065 | ....ccovvvirrranee ..1,150,539 |..... 231,167 1FE......
20030N BD 2|COMCAST CORP CORPORATE.. 06/12/2013| CREDIT SUISSE CORP.... 2,000,120 | .. ,000,000 | . 1,998,280 1,998,351 ,998,407 | ..o | e 1713 [l T3] 59,896 1FE......
201723 AK 9| COMMERCIAL METALS CO. 05/16/2013| WAMCO 99,250 | coovrvrne 100,000 | .ovvvrnees 100,000 coe e [ e [ |0 | | e 100,000 | e | e (7850) [ (750 | e 14 I
20826F AA 4| CONOCOPHILLIPS COMPANY.......ccccovverirmrirernrinns 05/08/2013{ BANK AMERICA.......coovrvvmrrrnnns | crrvernvenninerinnnenes | oo 1,989,100 | ......... 2,000,000 | ......... 1,998,040 | ......... 1,998,034 65 [ oo [ e85 | [ 01,998,098 [ e | 200n(8,998) | ......(8,998) | ... 20,800 1FE......
STATE STREET GLOBAL
209615 CA 9| CONSOLIDATED NAT GAS 06/21/2013| MARKETSLLC | | e 2,115,920 | ......... 2,000,000 | ......... 2,126,180 | .oovvvnerrerrneinenes [ evrrinenneniinees | eerreeeed(T,910) [ | (7,910 [ | 102,118,270 | e | 200(2,350) | ...(2,350) | ... 55,556 -
210518 AT 3| CONSUMERS ENERGY COMPANY. 05/03/2013| JEFFERIES & CO INC.......cocoover | crrerirereneniirininns | cvvreens 2,483,500 | ......... 2,000,000 | ........ 2,475,220 | cooovveverrerinvinenns [ v | eerenn(19,848) | oo | e (19,845) [ oo | 000000 2,455,375 | e | 28,125 | ...28,125 | ... 94,340 1FE......
STATE STREET GLOBAL
21079Q AA 2| CONTL AIRLINES 2007-1.....c.vvvimrirrrinrireerireeereenns 04/22/2013| MARKETSLLC | | v 106,614 | ..covvvee 106,614 | ..ccovonee. 108,480 | ..oovvvne 107,867 | .oovvverrvecines | v (1,252) | cooeveevnvennne | vrrreneed(1,252) [ | e 106,614 | e | e | i (V] I 3,912 4FE......
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Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
210790 AB  1|CONTL AIRLINES 2009-2 SO 05/13/2013| SINKING FUND REDEMPTION. 3,151 3151 | 3,190 | 3,152 (1) (1) [ cereerrvrnerne [ e 3 15T | e | e | e | s 146 | 05/10/2017| 3FE......
212015 AF 8| CONTINENTAL RESOURCES.. [ 05/24/2013| WAMCO 894,675 | ...ccoouue 790,000 | ............896,200 | .............. A4.537 | oo | e (6,591) | oo [ s (6,591) [ .ooovervvvvrrne | verreeren889,197 | e | e 5,478 | L BAT8 | L 37,369 |04/01/2021| 3FE......
212015 AH 4| CONTINENTAL RESOURCE.........cosvvemivmerierirniiins | eene 05/24/2013] WAMCO......ccovvvririerinreneennnins | erreeernesssssiseisienes | oveiseenns 105,250 | coovvrerne 100,000 | vooereeern 107,250 [ oo [ | v (519) (519) | cevvreervrirnens | wereerreenn 107,083 | oo | e (1,813) | s (1,813) | e 3,542 |09/15/2022| 3FE......
22025Y AP 5|CORRECTIONS CORP OF AMERICA PRIV PLACE | ..... 05/17/2013| WAMCO 73,083 | e 70,000 | .ooovrrrneee 70,000 . (V1 ORI ISP 70,000 | .eoverrriere | e 3,063 | ........ 3,063 | oo 432 |05/01/2023(3...........
STATE STREET GLOBAL
222862 AH 7|COVENTRY HEALTH CARE INC.. T I 04/17/2013{ MARKETSLLC | | v 731,786 | cooovveeee. 685,000 | ............ 733,060 | .o | crvrrevrereniees | e (1,365) | o [ e (1,365) [ v [ v 731,694 [ .o | v 91 | i 91 | e 7,672 |08/15/2014| 2FE......
22545 AG 4|CSFB COML MTG PTC o 04/30/2013 VARIOUS........coorrvrirerirmrinninns [ e | s 16,740,234 | ....... 15,000,000 | ....... 16,502,539 | oo | cevneirnennnniinns | oeeeeeene(3,090) | o [ erreeennn(3,090) | oo | e 16,499,449 | ....oovvvvvriens | e 240,786 |..... 240,786 |..... 115,765 | 12/15/2039) 2...........
228189 AA 4| CROWN AMERICAS LLC/C........ovvvriririnerierinirins | e 05/31/2013| VARIOUS.........ooovrvenrimirirerinnis | corerineeissnineiienes | v 107,250 | ccovrvnne 110,000 | vovvveneee 110,000 | evovveerinrinenvens | crrerernreivsniinns [ vvrernnrenninens | e 2879 [ viicec(2,875) | o | v, 107,525 | .oovvvvcrvens | v (275) | vevvrnven (VI6) ] 2,008 |01/15/2023| 3FE......
247360 AA  2|DELTAAIR LINES 2009-1 B.......ovvvrverrriniierineenns | ceene 06/17/2013| SINKING FUND REDEMPTION. | ...ccovvvvrrrirrirnens ....10,848 11,480 | oo 10,898 [ .o (50) 10,848 | ..o | e | e | 529 | 12/17/2016| 3FE......
25389M  AD 1 [DIGITALGLOBE INC........ccocovvrierimeercnririrneriserireninn | ceens 04/02/2013| WAMCO 140,000 ..139,600 1 ....139,601 02/01/2021| 4FE.......
STATE STREET GLOBAL
25459H AL 9|DIRECTV HOLDINGS/FING........coovvmrviriririririnnnes | ceeee 06/18/2013 MARKETSLLC [ | e 6,297,960 | ......... 6,000,000 | ........ 6,345,240 SV OUTOURPIITON IS (48,082) | ..o | e (48,082) | oo | e 6,297,158 | .ooovvvvriven | s 802 | .o 802 |..... 180,500 | 10/01/2014| 2FE......
STATE STREET GLOBAL
260543 CA 9| DOW CHEMICAL CO/THE.......ccoommvumeirrieneirerienenns | ceeee 06/24/2013| MARKETSLLC | | v 2,419,620 | ......... 2,233,000 | ......... 2,436,180 SO0 ORI I (16,561) [ ..ovvvevervreneins | cereeens (16,561) | cvvveververrneis | e 2,419,620 | ovovvenriini | e | e (V)N 47,209 |02/15/2015|2...........
JP MORGAN CHASE
26835P AC 4 |EDP FINANCE DV CORP. MTN. [ 06/18/2013| SECURITIES | | v 693,000 ..700,000 | ..........543,750 | ..c0.e.c.556,704 | oo | e TABT | | s TA8T | o, 10/01/2019| 3FE......
269279 AD  7|EXCO RESOURCES INC O B 05/17/2013| WAMCO 40,550 ..40,000 202 202 09/15/2018| 5FE.......
284138 AQ 7 |ELAN FIN PLC CORP SR NOTES 144A........cccccouuwe | ceene 06/06/2013| WAMCO 211,050 | .oooooneee. 210,000 0 06/15/2021|6...........
STATE STREET GLOBAL
292506 AA 0 |ENCANA HOLDINGS FINANCE CORP. OO 05/202013 MARKETSLLC | | e 1,979,492 | ......... 1,890,000 | ......... 1,986,092 v | e | s (7,378) | oo | s (7,378) | oo | e 1978714 | i | i 778 | v 778 | ... 60,900 |05/01/2014|2...........
29269Q AD  9|ENERGY FUTURE/EFIH FINAN B 05/23/2013{ WAMCO, 228,750 | .coooneen. 200,000 | ....o.c... 197,070 | oo 197,101 63 63 [ [ e 197,164 | i | 31,586 | ...... 31,586 | ... 23,001 | 03/01/2022| 4FE......
STATE STREET GLOBAL
29273R  AB  5|ENERGY TRANSFER PARTNERS =~ CORPORATE|..... 0411712013 MARKETSLLC [ | ceeeens 4,338,000 | ......... 4,000,000 | ......... 4,354,040 SO0 RO IS (19,604) [ ..ocvoerrireras | cereeens (19,604) | oo | e 4,334,436 | ..o | e 3,564 | ... 3,564 | ... 51,567 |02/01/2015| 2FE......
29273V AC 4 |ENERGY TRANSFER EQUITY....ccovuvvvrmrirernnircernnes [ e 05/15/2013{ WAMCO, 82,250 | ..............70,000 | .......e......70,000 | .voireiinenne 70,000 . 0 10/15/2020
29364D AR 1|ENTERGY ARKINC .| .. | 06/25/2013| SUSQUEHANA. SO SOOI IO 3,780,800 | .. . 14 14 06/01/2023
29379V AZ 6 |ENTERPRISE PRODS OPE..........ccocommrmmirierirncernins | ceeee 05/28/2013| RBC CAPITAL MARKETS.......... | cvoererererneerieinenes | cvvreens 2,994,690 | ......... 3,000,000 2,997,240 v | e | e (53) (53) 2,997,187 | oo | s (2,497) | ....... (2,497) | ...... 20,379 |03/15/2023
29482P AA 8 |ERICKSON AIR-CRANE INC [ 04/26/2013| WAMCO 30,488 | .o 30,000 | .ccoocovruneen 30,000 . 0 05/01/2020|4...........
302182 AD 2 |EXPRESS SCRIPTS HOLDING.... [ 03/29/2013| CITIGROUP GLOBAL.........occoree [ o | s 10,971,882 | ....... 10,283,000 | ....... 10,972,462 SV TR IS (581) (581) 06/15/2014| 2FE.......
30225X AC 7 |EXTERRAN HLDGSINC... [T IV 05/14/2013| WAMCO 386,100 | ..oocveee. 360,000 | ..ccoo.c.. 382,500 | ..overene 382,404 | .o | e (1,973) | oo [ s (1,973) [ oo 12/01/2018| 3FE......
319963 BE 3 |FIRST DATA CORP [ 05/02/2013 VARIOUS........ccoueirerinrrnerinenins [ crrerireeenensssinnenns | eeereeens 2,108,625 | ......... 1,965,000 | ........ 1,979,484 400 400 11/01/2020| 4FE......
340627 AB 4 |FLORIDA EAST COAST HLDGS........cccovvvvvvineirers | eene 06/03/2013| WAMCO 254,501 | ..coooueee. 242,382 | ............ 198,615 412 412 08/01/2017| 5FE.......
STATE STREET GLOBAL
35168X AA  9|FRAC TECH SVCS FRAC TECH.. OO 06/24/2013| MARKETS LLC SO0 TR ISP (278) (278) 11/15/2018| 4...........
36159R AC 7|GEO GROUP INC/THE N 06/03/2013| WAMCO........vvvrvrrnerierirereneenns | crverrererneessninnenns | cvervreeeenens84,200 | iviiirnr.80,000 | oo .81,600 | oo 80,876 147 147 10/15/2017| 4FE......
36192K AT 4 |GS MORTGAGE SECURITIES CORPORATION Il... |..... 04/24/12013 CREDIT SUISSE CORP........cccce. | corverrvermrirervnineres | cvrrnnens 5,364,453 | ......... 5,000,000 5,345,117 wee e | e (421) (421) [ oo | 00000 5,344696 | oo | e 19,757 05/10/2045| 1FE......
369604 BC 6 |GENERAL ELECTRIC COMPANY......ccooomevierermeriinee | ceene 04/30/2013| BARCLAYS CAPITAL 5,891,200 | ......... 5,000,000 | ......... 5,058,700 | ......... 5,032,999 | .coovriinrrierins | e (2,079) (2,079) [ ..vvervevvenne | 2000000.5,030,920 | oo | s 860,280 12/06/2017| 1FE......
37045X AF 3| GENERAL MTRS FINL CO... [ 06/11/2013| WAMCO 152,150 | cocvvrrrnee 150,000 0 05/15/2016 3...........
37045X AH 9| GENERAL MTRS FINL CO... e 05/08/2013| WAMCO 112,200 | coovrerne 110,000 0 05/15/2018 3...........
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370ESC BB 0 |GENERAL MOTORS NOTE-LIQUIDATION........cccces | e 05/29/2013 VARIOUS........coourimrrimrrnerinenins | ermerierineesnssineins | overseriesenessnnnins | ceviesinens 315,000 | .......... 2,363 | ..... 2,363 | oo | e 625,275 | ...... 312,638 | ........ 312,637 [ oo [ e 315,000 | ..ooovervrrinnes ..(315,000) | ...(315,000) [ ....cvvuevrnrenne 01/15/20496...........
STATE STREET GLOBAL
370ESC BT 1 |GENERAL MOTORS LIQUIDATION.......cccouvvmuriverirs | rene 05/29/2013| MARKETS LLC | v | v 575,000 A7 [ | e 104 | s | i (104)| .......... QL)) - 07/15/2033|6...........
37946S AB 3 |GLOBAL GEOPHYSICALS... IO 05/16/2013| VARIOUS........coorrerrimerierinrens | ereererneeinssiseisinnes | oveineenns 185,250 ..210,000 8,255 (3,380) [ .oooverneereine [ v 186,679 | s | v (1,429) | ....... (1,429) | ...... 11,156 |05/01/2017|5FE......
404119 BF 5|HCAINC e 06/05/2013| WAMCO .54,000 ....50,000 (780) | ovvvvevvrverene | ervrrereenns 53,862 | oo | v 338 | e 338 | ........ 2,774 | 04/15/2019| 3FE......
404119 BJ  THCAINC.....coooiiciiiciissicssicesesisninnns | e 06/06/2013{ WAMCO, 292,275 | ...........270,000 | ........... 287,226 | ... 284,301 | oo | erreeenn(1,208) | oo | i (1,208) [ cooovervrinries | eerreerni283,002 [ e | s 9,183 | ... 9,183 | ...... 17,483 |02/15/2020| 3FE......
4041A2  AF 1 [HBOS....oooiieeieiseersesiseresieseseesssississe s | eees 06/14/2013| CANTOR FITZGERALD. N 124,963 319 11/01/2033| 3FE......
41146A AD 8 |HARBINGER GROUP INC.......cccovvrrermrnrirnrversninnins | e 06/10/2013{ WAMCO, .73,500 31 07/15/2019| 4FE......
STATE STREET GLOBAL
416515 AU  8|HARTFORD FINL SVCS GRP.......ccccovvemerreineierins | ceene 03/25/2013 MARKETSLLC | | v 3,451,668 | ........ 2,814,000 | ......... 3,070,130 | ......... 3,014,835 | oo | e 436,832 | .o | e 436,832 | oo | i 3,451,668 | ..o | e | i 0 . 94,071 |03/15/2018| 2FE......
416515 BB 9|HARTFORD FINL SVCS GRP.......ccccrvverririrerrerins | ceene 04/16/2013| SUSQUEHANA 993,000 | ......... 1,000,000 | ....ccooeee. 992,000 (1) ()] TN (RO 991,999 | ..o | e 1,001 | ........ 1,001 | oo 119 | 04/15/2043| 1...........
STATE STREET GLOBAL
418056 AR 8[HASBRO INC.....cccoererviiiinrireisnnsiersneiensssiessenes | oeves 05/15/2013f MARKETSLLC | | v 5,264,450 | ......... 5,000,000 | ......... 5,291,250 vor | e | (30,325) [ vvuvererrriries | e (30,325) | oo reeerneD,260,925 | s | e 3,525 | .. 3,525 |..... 153,976 | 05/15/2014|2...........
420088 AA 4 |HAWKACQUISITION SUB INC......ccovvvermrerneeririnins | weens 05/17/2013] WAMCO......coorveireeriererneennnins | erereeerseesssseneisienes | veeineinns 152,063 | ..ovvvrne 150,000 | .ovrvrnees 150,000 . 0 rerrnerenee 180,000 | v | e 2,063 | ........ 2,063 | oo 903 |10/15/2020| 3FE......
422704 AC O [HECLAMNG CO.....oeoorrirrirrinirierieriseeississrienins | ceees 05/13/2013] WAMCO.......ccovvvrrirerirerinieiniis | crererernseissineiienes | vvvieninns 160,538 | ..ccvvvnee 160,000 | ..ccvvenees 160,000 . (V1 PO ISP 160,000 | .ooovvvevrren | v 538 | e 538 | .o 399 |05/01/2021|4...........
STATE STREET GLOBAL
428236 BK 8|HEWLETT-PACKARD CO [ 05/30/2013| MARKETS LLC 5,250,180 | ......... 5,217,000 | ......... 5,245,050 (3,987) | cooveerceerns | e 5,241,063 05/30/2014
437076 AT  9|HOME DEPOT INC [ 06/27/2013| WELLS FARGO SECURITIES.... | ..ocverererneerieinenns | cvvreees 2,340,605 | ....... 2,170,000 | ......... 2,171,321 | ... 2,170,968 | ....ooevvrererenne (G0 T 2,170,908 09/15/2020
437076 AW 2 |HOME DEPOT INC... [ 06/27/2013{ JEFFERIES & CO INC....cc..ovvvvvs | cvrverrvirnnirerivineres | cvirviens 1,453,517 | ......... 1,330,000 | ......... 1,342,529 | ......... 1,340,834 | ..ccooovierrins (G7£:)) [T I 1,340,255 04/01/2021
437076 AZ  5[HOME DEPOT INC......cccmrrrmrrmerrerireereerseiserienins | ceens 06/03/2013| SUSQUEHANA ,000,000 1,996,880 6 .1,996,886 04/01/2023
STATE STREET GLOBAL
44049H AG  8|HORIZON LINES LLC.....coovvveeriiriririerirmnineeieniine [ e 04/15/2013| MARKETS LLC 1,000 .1,000 975 0 975 10/15/2016| 4FE......
STATE STREET GLOBAL
448055 AE 3 |HUSKEY ENERGY, INC.... .... | 06/18/2013| MARKETS LLC 10,659,530 | .......10,150,000 | .......10,773,467 10,654,613 06/15/2014| 2FE......
45685E AF 3 |ING USINC verr | 05/23/2013] WAMCO.........cvvuermerierierirneeiens | veveeeesseesssnsnsinnes | coeeennenns 121,800 | covvvvrne 120,000 | .ovvvrneees 120,000 ceevrereseennnins | e | e [ [ 120,000 05/15/2053| 3...........
45867X AG  9|INTERGEN PRIV PLACE........cccccnvvuis | vorne 06/07/2013f WAMCO.......covvvrvereriiininniieiinns | erverisensinersninses | oveesinees 197,500 | .ovveeeee 200,000 | ............ 196,462 . 0 [ oo [ e 196,462 06/30/2023|4...........
STATE STREET GLOBAL
460146 CB  7|INTL PAPER CO [V 06/21/2013| MARKETSLLC | | v 370,79 | oo 350,000 | ..cooveene 374,476 (2,490) [ ..oovervrereine [ e 371,985 | s | e (1,192) | ....... (1,192) | ...... 13,598 |06/15/2014|2...........
46623 JF 7| JPMORGAN CHASE & CO... R 04/01/2013| SUSQUEHANA 3,017,790 | ......... 3,000,000 | ........ 3,011,670 | ......... 3,006,554 | ....cccorvrernnne (2,671) [ voovvvrvvveriine | 2000000e3,003,883 | o | s 13,907 | ...... 13,907 | ...... 14,982 |01/24/2014| 1FE......
46625H HP 8| JPMORGAN CHASE & CO......ccoovvvevvrireiririrerinnniins | e 06/19/2013{ COMERICA BANK - DETROIT... | coovvveveviirervniviires | v 5,549,907 | ......... 5,313,000 | ......... 5,576,115 vor | e | e (17,535) [ ovvovererrririeres | e (RIS I 5,558,580 | ..cooverniiriirns | v (8,673)] ... (8,673) | ...... 81,909 | 01/20/20151...........
466355 AC  8|JACK COOPER HLDGS CO.....ccovverrrrirerierirenirns | ceens 06/18/2013| VARIOUS.........covereerrrerrerirens 53,563 | oo 50,000 | ..ooverene 54,000 SV TR BN (527) 286 (X)) ORI IS 53,188 [ .vvverrririns | e 375 | v 375 | .. 3,495 | 12/15/2015(6...........
JP MORGAN CHASE COMMERCIAL MORTGAGE
46639) AE OISEC |l 06/11/2013| VARIOUS........coovvverrinrinrinenns [ e | e 30,553,125 | ....... 30,000,000 | ....... 31,089,003 v | e | e (3,158) | cvvveverevrrrinns [ s (3,158) [ vevvverrrirriane ...(532,720) |.....126,573 |12/15/2047| 1FE......
JPMBB COMMERCIAL MORTGAGE SECURITIES
46639N AQ 4|TRU |l 06/18/2013[ JPM.......ovveiiciinriiciinninnienins [ e | s 10,247,656 . 0 [ | 0000.10,299,960 | oo | 0(52,304) | ... (52,304) | ...... 24,425 | 07/15/2045(1...........
472319 AH  5[JEFFERIES GROUP LLC......ccovvveervrerrerircercrinenns | ceens 06/14/2013| NOMURA SECURITIES. 62,851 \ 201 | \ 204 204 [ oo | e 89,975 | e | 012,875 | 12,875 | ........ 2,563 | 04/15/2021
472319 AL 6|JEFFRIES CORPORATE e 06/14/2013| BONDS DIRECT JEFFERIES.... 149,547 | .eeevei 145,000 | oo 144,595 | oo [ [ i 7 T | i | e 144,602 | s | 1 4,945 | L 4,945 | ... 3,117 | 01/20/2023
472319 AM  4|JEFFRIES CORPORATE.......cccovuvmerns | ceenn 06/14/2013| BONDS DIRECT JEFFERIES.... .290,021 | .. . . . (5) (5) 01/20/2043
50075N AS 3| MONDELEZ INTERNATIONAL R 04/11/2013| JEFFERIES & CO INC............... | 2,417,980 | ......... ,000, 195,460 | .........2,123,905 | ..o | s [201: ) SO ISV (7,086) [ ..oovovervvrerns | 2,116,819 | s [2.301,161 | ... 301,161 | ...... 88,472 | 08/11/2017
501786 AG 2 |LBIMEDIAINC......cocosirrrimrerrerieriseersseissrsenienins | eeee 05/08/2013| WAMCO .70,400 2,907 2,907 | oo | e 72,110 [ [ e (1L710) | e (1,710) | ........ 5,345 | 04/15/2019
527298 AT O|LEVEL 3 FINANCING INC......cocosvvemrvmrrireririrernreinnnes | ceene 05/17/2013| WAMCO 67,650 ....60,000 . X . 0 cevenerneninnnes | eeenen 1,850 | i 7,650 | ..o 4,413 |07/15/2020
539830 AY 5|LOCKHEED MARTIN CORP JOOT 06/10/2013{ BARCLAYS CAPITAL.....c.ovvrvvres | correrrenrirernnineres | v 6,127,200 | ......... 6,000,000 | ......... 6,388,500 JSOR [OUURRTO IDTO (G072 ) R I (4,802) | .oovoveceerns | e 6,383,698 | ....cccoovrrinnne ..(256,498) | ...(256,498) | ...... 49,133 | 09/15/2021| 2...........
540424 AQ 1|LOEWS CORP e 06/10/2013| BARCLAYS CAPITAL.....coovvvvrer | crrerirerernenrseisenns | cvvreees 3,735,200 | ......... 4,000,000 3,982,160 100 100 3,982,260 ...(247,060) | ...(247,060) | ...... 10,500 |05/15/2023|1...........
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540424 AR 9|LOEWS CORP.....ccovvrtrrercerrrinnrseriesiseesesssssnsenes | eeee 05/02/2013] NOMURA SECURITIES........coco. [ coreremrenenrvrinnenns | cverneens 4,960,800 | ......... 5,000,000 | ......... 4,942,200 (V1 PO IS 4,942,200 | ..ooooovvrrvinns | o 18,600 | ...... 18,600 | ..cvourerrrrnes 05/15/2043|1...........
552676 AQ 1|MD CHLDGS INC......coovvvemriirrireirersnrserersnissees | e 05/07/2013{ WAMCO, 159,600 | ..ooveuee 160,000 0 01/15/2043(3...........
552953 AR 2|MGM RESORTS INTL....cocniurrimrirerineeienieesseinens | ceeee 05/02/2013| MERRILL LYNCH (BOA)......cccvex | conerrerierineirnenns 180,675 | covvvvrnes 165,000 774 07/15/2015| 4FE.......
552953 BC 4 |MGM MIRAGE, INC........cccoovvvrieiriirirnerienrnerinenines | e 05/02/2013| MERRILL LYNCH (BOA) 525,450 | ............ 465,000 3,112 06/01/2016| 4FE......
577778 AT 0|MACYS RETAIL HLDGS INC.......ccovviverrrirernrnirns [ e 04/15/2013| CALL at 100.000...... 7,525 7525 | 5,268 | e 5,807 | e | e 1918 | [ 1,918 [ 04/15/2021| 2FE......
580638 AA 2 |MCGRAW-HILL GLOBAL E........cccosvvemrrrerieririeirnens | ceene 06/13/2013| WAMCO 278,550 | ..cooneee. 270,000 (14) 04/01/2021|4...........
586049 AA 6 |MEMORIAL PRODTN PART.......cccvvrmirmmnirrimrinennnirns | e 04/15/2013{ WAMCO, 121,575 | oo 120,000 . 0 , 05/01/2021(5...........
589499 AB 8 |MERGE HEALTHCARE INC.......cocooiereriniineiiienis | eene 042612013 VARIOUS........coovveerrmnrinernenins | ermerreeiineenennneens | cereneenn 404,414 | i 390,000 SV RPN IS (24,192) [ ..o | e (24,192) | coovovvvveinene | erreerrnen393,896 | oo | e 10,718 | ...... 10,718 | ...... 21,862 |05/01/2015|4...........
59022C CS  O|MERRILLLYNCH & CO....ccovverrrivrirriernineirersninns | s 04/22/2013{ BANK AMERICA 8,896,310 | ......... 8,000,000 | ......... ,314,720 | ......... 8,234,107 | .oovvrivreren | v (14,927) [ ovvveereriecres | v (14,927) | oo | 00000n8,219,180 [ i | e 677,130 |..... 677,130 |..... 218,342 |05/02/2017| 2FE......
59156R AR 9 |METLIFE INC [ 06/26/2013 VARIOUS........cooovreeirnrirerinennns [ e | s 12,323,300 | ....... 10,000,000 | ....... 12,275,600 | ....... 11,994,047 | .o | (134,653) | ..voovercerrceis | e (134,653) | cvooverrvrrrens | 000 11,859,394 | i [ 463,906 |..... 463,906 |..... 536,839 |08/15/2018| 1FE......
59156R  AX 6 |[METLIFE INC......ccooovirreriririeinniserenieeessseinnns | ceees 06/10/2013| US BANK 3,367,170 | ......... 3,000,000 | ........ 3,466,620 | ...ooocveerierieriins | e [ i (3,491) | oo [ s (3,491) [ oo | 003,463,129 | i | (95,959)| ... (95,959) | ... 49,479 |02/08/2021|1...........
STATE STREET GLOBAL
60688C AG 1 |ML-CFC COMMERCIAL MORTGAGE TRUST.......... | ..... 05/15/2013f MARKETSLLC | | e 11,631,641 | ....... 10,000,000 | ....... 11,326,367 VR SOOI ISR (3,261) | cvvvvveererrvrirees | ervvrrennd (3,261) [ coovvververerins | e 11,323,106 | oo [ 308,535 |..... 308,535 |..... 128,507 | 09/12/2049| 2...........
608328 AV 2|MOHEGAN TRIBAL GAMING........c.ovcvrrrerierirenies | e 05/03/2013| WAMCO 80,000 | coovvernine 80,000 | ..covrrenec 69,000 | ..oovvvrnvn. 70,410 642 642 [ .o | e 71,052 | e | e 8,948 | ........ 8,948 | ... 3,337 | 12/15/2016
608753 AG 4 |MOLYCORP INC DEL........ccoovverererirerrieiseeierenienis | e 05/21/2013f WAMCO.......covvrrvereriririnniieiinns | erverssinsiernninses | oveerenens 120,150 | .oovveenee 120,000 | .coocvuvnee 118,200 51 51 [ | e 118,253 [ i | e 1,897 | e 1,897 | ... 06/01/2020
61747Y DU 6 |MORGAN STANLEY.......coosivurireererineernenieniseenens | ceeee 05/16/2013| VARIOUS 7,492,930 | .. ,500,000 | . 7,495,725 0 [ e | e T,495,725 | e | 00 2,795) | e (2,795)|. . | 05/22/2023
61760V AM 5 |MORGAN STANLEY CAPITAL I TRUST.......covverererne | eene 04/10/2013| GOLDMAN SACHS.......cccovvvmerer [ v | s 10,355,078 | ....... 10,000,000 | ....... 10,373,438 (214) | vevvevvvirien | 0000 10,373,223 | oo | 0n(18,145) | .. (18,145) | ... 03/15/2045)
61761Q  AB 9| MORGAN STANLEY BAML TRUST.......ccccovurvrvirers | cerne 05/01/2013{ CREDIT SUISSE CORP........cccce. | coorervrreirernirierns | e 10,204,492 | ....... 10,000,000 | ....... 10,099,990 (G5) 1 I I 10,099,565 | ......ccccouver. | ... 104,927 | ... 104,927 12/15/2048
61761Q AE 3| MORGAN STANLEY BAML TRUST.....c.cocvvreremierrins [ o 06/11/2013] MORGAN STANLEY ......ccoovvvrnnr [ wrrerirmrernenrssninenns | cvvreens 4,632,813 | ......... 4,730,000 | ......... 4,970,750 [(G1:15) ) U I 4,970,064 ...(337,250) | ...(337,250) 12/15/2048
62704P  AD 5 |MURRAY ENERGY CORP........ccccovvvvirmrrrerrerneirerinnes | e 06/04/2013{ GOLDMAN SACHS........covvvvrer | crrmrrvrermrinerisiinnnes | oevineinnenns 51,125 ....50,000 vor | e | e | e | o0 e | 0,000 | | e 1125 | ... 1,125 06/15/2021(5...........
62912X AD 6 |NGPL PIPECO LLC PRIV PLACE.......ccccee. | veent 05/22/2013| VARIOUS . 685,538 ..610,000 ...610,000 | ...ccovvnen 610,000 | ...cvvvvrreririees | e [ erverrneineninns | e [ [ 810,000 | i | s 75,538 | ... 75,538 06/01/2019| 4FE.......
637432 LR 4 |NATIONAL RURAL UTIL COOP.......ocvvverreriririririres | e 05/30/2013| WELLS FARGO SECURITIES.... 3,565,600 2,500,000 3,666,545 | ......... 3,522,330 | .ooovvrvcrrerrne | eeerene(89,076) | o | ereerne(69,076) | v | e 3,453,254 | i [ 112,346 |..... 112,346 11/01/2018{ 1FE......
63860U AK 6 |NATIONSTAR MTG LLC /..ouvvrrereerrineieiieriesines | e 06/28/2013| WAMCO 249,600 | ............ 260,000 | ..o 268,450 | ..o | e | e (333) | s [ einieend(333) | i | 268,117 [ | (18,517)| ..... (18,517) 07/01/2021|4...........
63938M  AB 2 |NAVIOS MARITIME ACQ CORP........cocoruremirririrncns | ceene 05/31/2013| WAMCO 330,000 | ..ccoonee. 320,000 | ............246,825 | .ooooooi 287,712 | oo | D51 s |51 | | 248,263 [ [ 81,737 | ... 81,737 11/01/2017| 4FE......
640820 AA 4 |NESRENTALS HOLDINGS........ccocvvrvermrireiisrnninnes [ i 04/17/2013{ WAMCO, 234,850 | .. ..220,000 | ....cc...... 188,476 | ..c0..eec. 204,916 | oo | e 1763 | s [ el 1763 | i | 00000000.206,680 [ e [ e 28,170 | ...... 28,170 | ...... 13,625 |04/15/2015|5FE......
68233) AD  6|ONCOR ELECTRIC DELIVERY........cccosvvummermerirerens | v 05/15/2013| BARCLAYS CAPITAL......oorveverns | crvmrireeiesisseiesnies | evveeens 8,723,680 | ........ 7,000,000 1,218,372 |..1,218,372 |..... 342,456 |09/01/2018
68268N  AJ 2| ONEOK PARTNERS LP.......ccocvumiviriniinernerirenirnns | ceene 05/28/2013| BANK AMERICA.........cooovvviirinns | o | v 4,911,300 | ......... 5,000,000 | .........4,979,250 | ........4,979,527 | ...ccccovmeirecs | wrirererenn890 [ | o890 [ [ 04,980,417 | e | (69,117)| ..... (69,117)|.....120,938 |10/01/2022
690368 AB  1|OVERSEAS SHIPHLDG GROUP........c.ooeevrireieres | e 06/06/2013| WAMCO 40,575 12/01/2013
690368 AH 8| OVERSEAS SHIPHLDG GROUP........c.ovvervvirirircies | e 04/17/2013| WAMCO 42,000 , 03/30/2018
69352 AN 7|PPL ENERGY SUPPLY LL.....cccosvurirrrirrirerrnerisiniirenes [ e 04/22/2013| WAMCO 232,492 | .0iiee0ni216,000 | oo 173,539 | e e | 89T [ [ o891 | [ 174,229 | | v 58,262 | ... 58,262 12/15/2021
704549 AH 7 |PEABODY ENERGY CORP.........cccovivmerimrrreiicinnes | e 05/13/2013| WAMCO 55,125 250,000 | .vveireee80,750 | v 50,717 | s [ everireeene27) | s e @7) v [ 50,689 [ o | s 4,436 | ... 4,436 | ... 2,176 |09/15/2020
707882 AC O |PENN VA CORP......coccovrvrirerrirerernnissererssissieninens | e 05/17/2013{ WAMCO, 221,650 | .. ..220,000 04/15/2019
707882 AD 8 |PENN VA CORP.......ccoommrrrrririrneernnriserisersesiesines | ceeee 05/10/2013] WAMCO......coovverrreriererneennnnins | ereeeernesisssiseisienes | oeeiseenns 183,488 | ..coovvnne 180,000 05/01/2020
714290 AD  5|PERRIGO CO.....cocovvverriirierinrierieniseissesiesinsnne | e 05/09/2013| SUSQUEHANA.........vvviviirinns [ v | v 4,995,700 | ......... 5,000,000 05/15/2023| 3...........
STATE STREET GLOBAL
72650R AB  8|PLAINS E&P CO. CORPORATE.......ccccocuws | e 05/30/2013| MARKETS LLC 2,269,990 2,209,000 2,372,422 2,299,696 | ..oocvvrrriiirens | e (39,154) [ oo | e (39,154) 2,260,542 | coooovvieriiei | e 9,448 | ... 9,448 | ..... 56,951 | 12/15/2013| 2FE......
729416  AQ  0|PLY GEM INDUSTRIES........ccosmrvmrererrrinirernerienins | ceene 06/28/2013| VARIOUS.........coovvvrerrrrrrerirens 347,465 | ............ 328,000 | ............ 353,481 | ooorerrre53,230 | i | e (13) ()] T 354,342 | .oovvvereens | e (6,877) ] ....... (6,877) | ...... 12,499 |02/15/2018| 4FE......
737446 AB 0 |POST HOLDINGS INC......ccoovevrrmrirririrrnininniseriennns | e 05/23/2013{ WAMCO, 56,281 | v 50,000 | .covriennnn 50,000 0 [ oo [ e 50,000 | .oovvvrerrenie | v 6,281 | ... 6,281 | ....... 2,909 | 02/15/2022| 4FE......
737662 BP 0 |POTOMAC EDISON CO......oevererrererieirserneriinnens | eeee 06/20/2013| COMERICA BANK - DETROIT... | ..ocververneeriviiineins | cvereens 6,572,305 | .........6,185,000 | .........6,628,059 | .....ccccormrrmrrrmmrrns | corrrrerrerirncins | v (Y201 ) I IS (52,099) | oo 11/115/2014| 2...........
747065 AA  8|PVR PARTNERS LP/PEN 05/06/2013| WAMCO 60,750 \ . 0 05/15/2021|4...........
74834L AP 5|QUEST DIAGNOSTICS........coeummrimrircriniierisriiennes | e 05/01/2013| FTN FINANCIAL............ 2,226,180 | ......... 2,000,000 | ......... 1,969,820 | ......... 1,977,680 855 855 | vevivereviiieie | e 1,978,535 [ s | 247,645 |..... 247,645 | ... 72,833 |01/30/2020| 2FE......
74837R  AE 4| QUICKSILVER RESOURCES, INC........cccoocvemrrrerinn | ceene 06/21/2013| WAMCO 596,659 ...562,400 232,317 | 32,317 | ...... 17,426 |08/01/2015| 5FE......
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Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
74837R  AF 1| QUICKSILVER RESOURCES IN........cccoovumerrrrrnrerins | ceene 06/21/2013| WAMCO 376,778 | .cvvoneee. 355,000 | ..cooooen. 352,338 | ..ooorrne 352,338 195 LIS [T IO 352,532 | .ovvevvenernns | v 24,245 | ... 24245 | ... 37,241 |01/01/2016| 5FE......
74977X  AA  9|RSIHOME PRODUCTS INC PRIV PLACE....... | ..... 04/22/2013| WAMCO .83,500 0 [ o | errrerreenee80,000 | oo | e 3,500 | ....... 3,500 | oo 945 | 03/01/2018| 4FE......
75079Q AA 8| RAIN CIl CARBON LLC/....ccovvirirrrirnerierirseernsninnns | e 04/03/2013| WAMCO 324,750 (160) | evvveeererrrreer | wrrreernere 304,090 | oooivviiicinns | e 20,660 | ...... 20,660 | ........ 6,738 |01/15/2021| 4FE......
75281A  AK 5 |RANGE RESOURCES CORP.........cccoovurirmrimiririririns | eene 04/02/2013| WAMCO 21,925 (35) [ rorrereerreriene [ e 20,639 | v | e 1,286 | ... 1,286 | oo 622 |05/15/2019| 3FE......
759219 AB 4 |REICHHOLD INDUSTRIESINC  CORPORATE.... | ..... 04/09/2013| MERRILL LYNCH (BOA).......ovvvr | crvrmrernmrrmrissiiienes | oveirnrinnd 448334 | ...........565,708 | ...........410,138 | ............ 410,138 | oo | e (15,288) [ .vvoverevvrirees | vevreerns (15,288) | ovovveerervie | v 394,850 [ v | 53,484 | L 53,484 05/08/2017
75952A  AJ 6| GENON REMALLC......coooviierinrierieriseirnenisninnnns | eeee 04/24/2013| WAMCO 109,750 | ............100,000 | .............95,429 | .............. 95,640 24 24 | s | 95,663 [ s | 14,087 | 14,087 07/02/2026
76011Q  AA  7|RENTECH NITROGEN PAR........ccccoouvumirmmrmnrreninns [ s 05/09/2013| WAMCO .143,638 4) () [ covvvvvrnene [ e 140,396 | i | 3,241 | L 3,241 04/15/2021
76114E  AH  5|RESIDENTIAL CAPITAL LLC......ovorvrerierierineiinns | eeee 06/27/2013| VARIOUS.........coovvvorririrciinens 1,738,384 | ........1,597,448 | ........1,045,811 | ......... 1,233,783 [ oo | v 26,343 26,343 | .o | 001,260,126 [ i | ... 478,258 | ... 478,258 05/15/2015)
775793 AA  0|ROLTALLC PRIV PLACE.........cooormerne | ceene 05/13/2013| CITIGROUP GLOBAL MARKETS 628,000 12 12 05/16/20183...........
79970Y AA 3| SANCHEZ ENERGY CORP.......ccccomvimerivmrirerirarinns | e 06/10/2013| WAMCO .25,031 0 06/15/2021|5...........
80007P AN 9| SANDRIDGE ENERGY INC.......cocovirrmrimrereerininnens | eeee 06/25/2013] WAMCO.......ccorvvmirmeriererneeninnins | ceeeeerneessssineisienes | veeinseennd 470,475 | ............510,000 | ...........526,738 | ............ 119,188 | oo | v (1,212) | cooereerseeines [ s (1,212) [ oo 03/15/2021| 4FE.......
806261 AE 3| SCHAEFFLER FINANCE BV......cccccoevverimiviiriirinenes | e 04/23/2013| WAMCO 201,500 | ..o, 200,000 0 05/15/2021|4...........
81211K AQ  3|SEALED AIR CORP......coovtirriniierieriieniseiseinnees | eeee 04/08/2013| WAMCO.......covvvrrmcrierineinnnins | erererneeisseiseisinnes | everneennd 443138 | ...ccooouc 390,000 | ...occcee 37,775 | i | e | i (2,491) (2,491) 09/15/2019| 4FE......
81663A AA  3|SEMGROUP =~ PRIVPLACE.....cccomuirns | crune 06/17/2013] WAMCO......ccorveirierinreneeiinins | coereeerneeisssinerinenes | veviininns 143,500 | coovrvnnee 140,000 0 ....140,000 06/15/2021|4...........
816851 AJ 8| SEMPRAENERGY.......ccooommrimeirineirnerineineiinenins | oeeee 05/03/2013| JEFFERIES & CO INC. 2,667,466 | ........ 2,179,000 | ........2,181,593 | ........ 2,180,719 | oo | s (183) (183) .2,180,535 06/15/2018| 2FE......
STATE STREET GLOBAL
816851 AQ 2| SEMPRAENERGY......cccooommrumeririneerserisnnrnerienins | oeeee 05/15/2013 MARKETSLLC | | ceveens 2,502,715 2,475,000 2,508,353 2,502,206 03/15/2014| 2FE.......
857477 AL 7|STATE STRCORP......ovrirvrivrirereiirirnsisersssssirennns | e 06/03/2013{ MORGAN STANLEY.......ccovvvire | crrverrrermrrerisnneres | cvrvnins 1,952,200 | ......... 2,000,000 | ......... 1,996,760 1,996,751 05/15/2023(1...........
86787E AN 7 |SUNTRUST BANKS INC.....c.oovvvereererenrenerierineennes | ceeee 05/07/2013| SUSQUEHANA 2,996,100 | ......... 3,000,000 2,989,590 2,989,599 05/01/2023| 2...........
868536 AT 0| SUPERVALU INC........coovorriiiirinninerienieciesrienies | e 05/24/2013| CALL at 113.000..........cevveerererees [ crrrerirerineeinninnies | cvereens 1,130,000 | ......... 1,000,000 | ......... 1,000,050 1,114,400 05/01/2016| 5FE......
STATE STREET GLOBAL
87612B AK 8| TARGA RESOURCES PARTNERS........cccocovvemvvirnees | conne 06/28/2013| MARKETSLLC | | v 23,403 | oo 22,000 | .oovverenn 22,000 0 [ | e 22,000 | .ovvrriieins | v 1,403 | ... 1,403 | oo 573 |08/01/2022| 3FE......
87612E AV~ 8| TARGET CORPORTATION......coovverrerrimermerinnnes | eeee 04/30/2013 FTN FINANCIAL.......ccoovvvrerirerenn [ o | cvvreees 3,407,040 | ......... 3,000,000 | ........ 2,991,390 170 170 2,993,336 | ..oovvreerienens [ e 413,704 |..... 413,704 | ...... 93,000 |07/15/2020| 1FE......
877249 AA 0 |TAYLOR MORRISON COMM/MON........ccvvemrerernns | e 04/12/12013{ VARIOUS........cooovvvrrrrnrrnerininns | erverisinsirersninnes | oveerinnns 116,340 | .oovvvennee 112,000 | .oovvenee 119,000 (2,561) (2,561) [ cooererveerenins | crrveireinnn 116,340 | cvovvvvrveirerns | cervrrneirinenns | vvrenieninns {1 7,392 |04/15/2020| 4FE......
88033G BJ 8|TENET HEALTHCARE CORP........ccoocommremerererirnerins [ e 05/30/2013| WAMCO 296,755 | ..cooonee. 269,000 285,841 | oo [ i (I X)) R I (9,418) [ oo 216,224 | oo | e 20,532 | ... 20,532 | ...... 21,818 |07/01/2019| 4FE......
88033G BP  4|TENET HEALTHCARE CORP... v [ 05/06/2013] WAMCO.......covvvirirerierenieiinins | crererernneisnineriienes | vvvieninns 137,400 | ccovrvnnee 120,000 ...120,000 ....120,000 0 rerirereen 120,000 | v | e 17,400 | ...... 17,400 | ........ 3,917 | 11/01/2018| 3FE......
88732 AH  1|TIME WARNER CABLE INC......ccocoovvrirrrinriinrrnnins [ s 06/17/2013| WELLS FARGO SECURITIES.... [ c.ocveererneiriniinneins | cvereens 5,732,900 | ......... 5,000,000 | ......... 4,887,670 | ......... 5,029,330 | .coovveeriierins | i (2,842) (2,842) | .ooveoveneins | e 5,026,488 | ...cccovvrinri [ eenn 706,412 |..... 706,412 |..... 186,063 | 05/01/2017| 2FE......
STATE STREET GLOBAL
88732 AR 9| TIME WARNER CABLE.........cccovvmmrrmerririreincrnnnns | e 05/202013 MARKETSLLC [ | e 5,291,300 | ......... 5,000,000 | ......... 5,333,800 SV RPN IS (44,678) | ..o | e (44,678) 5,289,122 | .cooovvvvvrrenen | v 2,178 | ........ 2,178 | ...... 52,083 |04/01/2014| 2FE......
88732) AX 6| TIME WARNER CABLE CORPORATE........ccccovurere [ enes 06/17/2013 JPM 5,217,850 | ......... 5,000,000 | ........5,265,750 | ......... 5,246,080 | ..ovovrvrririinns | e (12,529) [ vvoverevriecires | v (12,529) | ovovvcirrinns 5,233,552 | oooeeersiniis | e (15,702) | ..... (15,702) | ..... 174,740 | 02/15/2021| 2FE......
896818 AG 6| TRIUMPH GROUP INC PRIV PLACE........... | oeee 04/17/2013| WAMCO 20,550 | coovveirnne 20,000 0 [ e | eerreeereennn20,000 [ oo [ e 550 | oo 550 | oo 152 | 04/01/2021| 3FE......
STATE STREET GLOBAL
907818 CT 3 |UNION PACIFIC CORP.......cooorerierireririererinirnenes | eene 05/15/2013 MARKETSLLC [ | e 7,320,600 | ......... 7,000,000 | ........ 7,376,950 ST RTINS IS (56,456) | ....voovernrireres | e (56,456) | ..voovvrerrens | vrernn 7,320,494 | i | s 106 | ovverees 106 |..... 203,802 |05/01/2014| 2FE......
907818 DK 1|UNION PACIFIC CORP.......ccocevvririrerinrinricniicnnis | e 06/27/2013| VARIOUS...........cocovvrrnrircrirnns 8,695,690 | ......... 8,000,000 | ......... 8,000,000 | ......... 8,000,000 0 | vevveevreines | 000000028,000,000 | oo [ e 695,690 |..... 695,690 |..... 308,640 |07/15/2022| 2FE......
908906 AC 4 |UNIONBANCAL CORP. [T 06/05/2013| FTN FINANCIAL............ 508,095 | ............ 500,000 | ............ 526,625 | ...ovocerrririeireriens | e | s (323) (323) | cevvreervernens | eeeerrenD26,302 | o | (18,207) | ... (18,207) | ........ 8,361 |06/18/2022 1...........
910047 AF 6 |UNITED CONTL HLDGS I...c.oovvvrrervirneiernrisiirnninens [ e 05/14/2013{ WAMCO, .62,025 0 [ oo [ eereeeeen80,000 [ o | e 2,025 | ... 2,025 | ..o 106 |06/01/2018|4...........
91159H  HA 1 [US BANCORP........oovetirrrinerieriesiseesenissee s | ceens 06/05/2013| SUSQUEHANA........oovvverrrrines [ crrerierineerinninseins | cvereens 4,384,760 | ......... 4,000,000 760 | oo 4,550,627 | ..oeverseiiriinns | e (26,322) [ ..voovervrineinn | e (26,322) | oo cerenen,524,305 ...(139,545) | ...(139,545) | ...... 89,833 |05/24/2021| 1FE......
913017 BQ 1 |UNITED TECHNOLOGIES CORP........cocourrrerrarirns | e 04/29/2013| BANK AMERICA.........cooovvvreriene [ e | s 12,501,100 | ....... 10,000,000 | ....... 10,839,900 | ....... 10,556,506 | ......coovverrrres | e (26,989) | ...vvovvvrririen | e (26,989) | ..o | s 10,529,517 | .ovovvvcrin .1,971,583 |..1,971,583 |..... 461,076 |02/01/2019| 1FE......
92553P  AE 2| VIACOM INC NEW.......cccvuiiirinriniieiinniienieninnes | e 06/21/2013| COMERICA BANK - DETROIT... 2,959,637 | ........ 2,838,000 2,981,404 | oo | s | o (17,360) | ..ovoveverrrineins | e (17,360) 2,964,044 | ...ooovvvrincs | s (4,408)] ....... (4,408) | ...... 34,145 | 09/15/2014| 2FE......
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92937E  AB 0 |WF-RBS COMMERCIAL MORTGAGE TRUST 05/02/2013| JPM 10,374,219 | ....... 10,000,000 | ....... 10,302,734 | ooooveereeeenennns | e | v (574 T (1,957) [ oo 10,300,778 | ..coovvvvvvnens | e 73,441 | T340 | L 54,107 1FE......
92937E  AZ 7 |WF-RBS COMMERCIAL MORTGAGE TRUST 06/18/2013| VARIOUS 9,805,859 | ....... 10,000,000 | ....... 10,459,375 (1,937) | cvovvrvvrervnieees | ervrreend (1,937) | e 10,457,438 |...ccoccvvvvnne | ...(651,578) | ...(651,578) | ...... 55,449 1FE......
92937F AD  3|WF-RBS COMMERCIAL MORTGAGE TRUST 05/15/2013| VARIOUS e 30,971,094 | ....... 30,000,000 | ...... 31,067,959 . ..(727) (727) 31,067,233 | ..ccoovrvvcnne | +..(96,139) | .....(96,139) | ..... 106,600 1FE......
92976W BA 3| WACHOVIA CORP CORPORATE. 04/22/2013| WELLS FARGO SECURITIES.... | ..ocvererereerieinenes | cvereees 5,071,950 | ......... 5,000,000 | ........ 5,337,700 | ......... 5,137,695 | .cooovevrervcens | s (T4,731) [ oo | e (7T4,731) | oo | e 5,062,964 |.....cccooeruvs | 008,986 | ........8,986 |..... 209,000 1FE......
931142 DH 3 |WAL-MART STORES INC 04/04/2013 STERNE AGEE & LEACH.......... 1,999,640 | ......... 2,000,000 | ......... 1,995,440 0 1,995,440 T
STATE STREET GLOBAL
942683 AD 5|ACTAVISINC 06/18/2013| MARKETS LLC 2,090,500 2,000,000 | ......... 2,106,320
942683 AF 0| WATSON PHARMACEUTICA.......cccccovvvvvirnnnns 05/23/12013[ CITIGROUP.........corvrrrrrrririreins | crrveriveneirersninenes | cvvrenens 3,722,707 | ......... 3,741,000 | ......... 3,707,780
94974B  FC 9| WELLS FARGO & COMPANY. ... | 05/23/2013| WELLS FARGO SECURITIES.... [ ..ccoveerreinericriies | e 1,049,090 | ......... 1,000,000 | ........ 1,077,330 | ... 1,075,559 | .o | e (3,019) (3,019) .
952355 AF 2| WEST CORP. .| 04/26/2013| CALL at 103.667...... 238,434 | ... 230,000 | ............ 241,400 2,382 2,382 ...238,434
96950F AH 7| WILLIAMS PARTNERS LP.......cccovvvinriiicri 05/07/2013| FTN FINANCIAL............ 5,339,150 | ......... 5,000,000 | ......... 5,091,610 | .........5,083,971 | .cooovviiiirnc | s (2,824) (2,824) 5,081,147
008916 AM 0 |AGRIUM INC. .. | 05/28/2013[ CITIGROUP........coceurrermrinerirenes [ v | e 4,965,750 | ........ 5,000,000 | ........ 4,961,900 (V1 ORI ISP 4,961,900 Y-
067901 AB 4 |BARRICK GOLD CORP.........coceumirimrinriireiiirinniins .1 04/16/2013| BARCLAYS CAPITAL......covvvvves | corrreirerrnniirenninenns | veriees 2,439,100 | ......... 2,000,000 | ......... 2,454,680 | .......2,412,105 | ..o | e (RAZ) ) R I (17,843) 2,394,262 2FE......
STATE STREET GLOBAL
067901 AE 8 |BARRICK GOLD CORP.......c.covvuereerrrerieriseirnenis .|05/30/2013) MARKETS LLC | e | v 7,562,528 | ......... 7,500,000 | ......... 7,589,775 | ooooeveeernernerinnns | creneernssisnines | ceviend (12,021) [ ovvereereeinennn | e (12,021) | covvvevreiins 7577754 | oo | 0n(15,227) | .....(15,227) | ... 65,625 2FE......
STATE STREET GLOBAL
29250N AC  9|ENBRIDGE INC .. | 06/19/2013| MARKETS LLC 5,253,400 | ......... 5,000,000 5,293,750 ST RTINS IS (42,184) | oo | e (42,184) 5,251,566 | ...ocoorvrivrrns | 1,834 | ...1,834 | .. 148,222 p—
552704 AA 6 |MEG ENERGY CORP. . | 04/08/2013] WAMCO.........cooivreriiiiernrireiiens [ v | e 191,250 | .o 180,000 | ..coovenee 180,000 | ..ovvveenee 180,000 (01 OUOTORIROTRY IOV 180,000 | ..ooovvvvivcrns | 11,250 | ... 11,250 | ... 6,695 4FE......
STATE STREET GLOBAL
73755L AE  7|POTASH CORP-SASKATCHEWAN .. |06/18/2013| MARKETSLLC [ e | v 3,172,384 3,047,000 | ......... 3,197,461 (24,798) | oo | 003,172,664 [ s [ e (280) | v (280) | e 82,411
73755L  AF 4 |POTASH CORP-SASKATCHEWAN vr | 05/22/12013| VARIOUS........ovvvrrieiririiiinias 11,236,520 | ......... 9,010,000 | ....... 10,111,676 | ......... 9,828,055 | ..ovvvvverivrne | ererenn(B0,157) | oo | e (80,157) [ | 009,787,898 | . [ 1,448,622 | ..1,448,622 | ... 284,182
775109 AK 7 |ROGERS COMMUNICATIONS INC.. ... | 06/17/2013| STERNE AGEE & LEACH.........c. [ ovverneerreineriicrinns | e 9,843,200 | ......... 8,000,000 | ......... 9,031,480 | ......... 8,718,192 8,636,981 | ....cccoovvneenn | 1,206,219 |..1,206,219 |..... 460,889
86722T AA  0|SUNCOR ENERGY INC ... | 04/30/2013| VARIOUS 12,134,800 | ....... 10,000,000 | ......... 9,964,310 | ......... 9,977,620 | .cvoevvveververree | e LT s | v T4 | | 9,978,734 | .......ccocoon. | 2,156,066 | ..2,156,066 |..... 252,811
884768 AE 2| THOMPSON CREEK METALS CO .. | 05/06/2013] WAMCO.......ocvmririrriiireriniieees [ erereeniinerseinsirens | ceverinsies 184,675 | oo 190,000 | ..coovvenee 181,450 | ..o 183,633 | oo | e 282 | s | 282 | [ 183,875 | .oevvvveivine | weeennn800 | 800 | e 12,403
893526 8Y 2| TRANS-CANADA .1 05/14/2013| WELLS FARGO SECURITIES.... | .ccoovevoerirerincenens | v 3,801,840 | ......... 3,000,000 3,830,720 3,811,465 | ..o | 0000 (9,625) | .......(9,625) | ... 72,438
STATE STREET GLOBAL
98417E  AD 2| XSTRATA FINANCE CANADA.........cccovrvimririrnrienns .| 06/21/2013) MARKETS LLC [ | e 6,869,279 | ......... 6,722,000 | ......... 6,903,305 | ..vvvevereierieirens [ v | e (14,540) [ oo | e (14,540) | oo | v 6,888,766 | ......ccooervrne | rn(19,487) | .....(19,487) | ...... 42,239 R
STATE STREET GLOBAL
05462G AE  4|AXTEL SAB DE CV PRIV PLACE ..|05/29/2013| MARKETS LLC 500 440 160 160 A42 | e | e (442) | e (442) | 4o,
STATE STREET GLOBAL
05462G  AF 1| AXTEL SAB DE CV....coovvrerieririnirirerirerieeenseinenins F...| 05/29/2013| MARKETS LLC 62 7 0 /0 [UUUUSTOROROORN INOPPORROPOR (4 i INSSURRPROON 1 4 I ISP 4o,
09626G AB  5|BLUESCOPE STL FIN LT, .. | F...| 04/11/2013| WAMCO 50,875 K-
204386 AM 8 |CGG VERITAS...... R.. | 04/19/2013| WAMCO 368,375 . 3FE......
264330 AA  3|DUFRY FINANCE SCA. . | F...| 06/04/2013| WAMCO 207,500 K-
30251G  AH  0|FMG RESOURCES AUG 2006.. R.. [06/12/2013| VARIOUS.........c.oocvemrvmrrrrerirnens 380,700 4FE......
44984W AA  5|INEOS FINANCE PLC R.. [05/15/2013| CALL at 104.500...........everereives | covrerrrrinerrerirenes | vvviieinne 104,500 4FE......
STATE STREET GLOBAL
45687A AE 2 |INGERSOLL-RAND GL HLD CO. F...|04/17/2013| MARKETS LLC 3,252,000 | ......... 3,000,000 | ......... 3,262,770 ver | e | e (11,236) [ vvoverervriceres | vevreenns (11,236) | ovoovvcerrines 3,251,534 | ..coovvivcns | v 466 | i 466 145,667 2FE......
458204 AH 7 |INTELSAT LUXEMBOURG SA.. R.. |06/12/2013| VARIOUS.........c.oocremrrmrrrerireens 3,348,313 | ......... 3,170,000 | ......... 2,950,038 | ......... 2,986,277 | covoovevrerirecens | e 313,887 | oo | s 313,887 | .ocvvvrivcrnes | 003,300,164 | oo | 48,149 | ....48,149 | ... 277,896 5FE......
458204 AL  8|INTELSAT LUXEMBOURG SA.. R.. [05/09/2013] WAMGCO........covvverimrineriirinnies | erevneeiennissinenienes | v 169,400 | .coovveneee 160,000 | ..ccvvvnees 160,000 0 | vevvvevrrvnnns | e 160,000 [ oo | 0000.9,400 | ........9,400 | ........ 1,170 [
485161 AH 6 |KANSAS CITY SOUTHERN MEX.. .. |R.. | 05/03/2013| WAMCO 273,628 | ............ 250,000 252,225 | it 251,237 | s [ s (898) (898) | vvovevvrrinens | wereereeni250,338 | oo | 20..23,289 | ......23,289 | ...... 15,111 2FE......
485161 AK  9|KANSAS CITY SOUTHERN MEX.. ... |R.. | 05/03/2013| WAMCO 201,090 | .coovvvnee 170,000 ..175,738 553 553 | cveevreemrvenrs | cverrenn 174,614 | s | 026,475 | .....26,475 | ... 4,317 2FE......
50177W  AA 9 |LBC TANK TERMS HLDG........cccrvuerrriiirnricrininenns F...[06/25/2013]| WAMCO.........ccoovivevemrirernrncirens | eoverernsineienneinns | e 198,000 | ..ovvuvenee 200,000 | ..cooonee. 200,000 0 | eovevvvererne | ereeeren200,000 | ovovviiciien | 000en(2,000) | ......(2,000) | ... 1,681 L -
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BARCLAYS EMERGING
55277V AA 9| MBPS FINANCE CO F..[05/07/2013) MARKETS | | v 203,000 | ..oovvrnee 200,000 | ..cooonen. 159,384 | .ot 165,719 | oo | e 3,414 3414 | e | s 169,133 | oo | e 33,867 | ...... 33,867 | ...... 10,938 |11/15/2015| 4FE......
600388 AB 8 |MILLER BREW CO F...[06/18/2013] VARIOUS.........cccoovvmmrmmrnrinnn | cevnreivsninnivenienes | cvves 10,102,840 | ....... 10,000,000 | ....... 10,623,300 | .......10,248,688 | ......ccccrvvveuns | woene (167,752) | oo | s (167,752) | ceveoeverevevene | e 10,080,936 | ....ovvvvvrvens | s 21,904 | ... 21,904 |..... 438,625 |08/15/2013| 2FE......
STATE STREET GLOBAL
62886H AG  6[NCL CORP LTD.....coooirerierrireeineireiieeeseeniesiseenns R.. [06/28/2013] MARKETSLLC | [ v 824,011 | v 705,000 | ..ooonen. 769,707 | c.oovvvene 508,025 | ..oovvrrieriraees | e 57,235 | covererineiinne | e 57,235 | oo | e 824,011 [ oo [ e | e (VN I 41,487 |11/15/2018| 3FE......
62947Q  AK  4|NXP BV/INXP FUNDING LLC ... |R.. | 06/24/2013| PRINCERIDGE GROUP.... 557,500 | ..ccoonnee. 500,000 | ............ 563,125 . ..(412) (412) 562,713 | e | s (5,213) | ...... (5,213) | ...... 19,771 | 08/01/2018| 4FE......
767201 AC  O|RIO TINTO FIN USA .| R.. [ 05/10/2013| JEFFERIES & CO INC, 6,164,600 | ......... 5,000,000 | ......... 5,045,900 | ......... 5,029,526 | ..oocvvrvrrriinns (2,073) 5,027,453 LA137,147 | 1,137,147 ... 270,833 |07/15/2018 1FE......
STATE STREET GLOBAL
EH1850 99 7 |MEXICAN BONOS......coooiiiiiiirisirisissnississsnssnieans D.. | 06/04/2013] MARKETSLLC | | oo 1,549,278 | ........ 1,335,805 | ......... 1,411,651 | ........ 1,474,848 [ .o | s [CIIT:) ] I [ (9,358)] ... (71,628)| ......... 1,393,862 |..... 101,434 | ...... 53,981 |..... 155,415 | ... 49,756 | 12/14/2017|2...........
3899999. Total - Bonds - Industrial & MISCEIIANEOUS.........c...iuiuiririririiiiiiiiisereeresstessnssssss s sensnisens | eoene 716,702,704 | ..... 675,194,844 | ..... 705,820,399 | ... 222,625,523 | ....ccovvnninad 0]... (233,572)| ...... 333,439 | ...... (567,011) | ..... (71,628)] ..... 702,570,676 |..... 101,434 | 14,030,591 | 14,132,025 | 12,205,368 |...... XXX... [.XXX....
Bonds - Hybrid Securities
171779 AE 1| CIENA, CORP......cevvrrrerieieiseiiesssesiesiseesseninnns | e 06/28/2013| VARIOUS.........covvveerrrrrrerirens 342,731 | oo 355,000 | ..oooveen. 260,481 | ..ovvvvnee 278,330 [ ..vvveerieciiens | e 7435 | s | s A ST I IS 285,465 | ...coovverirrns | e 57,266 | ...... 57,266 | ........ 1,607 |06/15/2017|4FE......
79970Y 50 1 |SANCHEZ ENERGY.....ovvvverieriieirineinsisesiiiesienirins | cenes 05/29/2013| WAMCO 32,037 | oo | i 27,500 . (V1 OO VR 27,500 | .overeririries | v 4,537 | oo LK Y A IO IRV [T
STATE STREET GLOBAL
91136H 30 6[UNITED RENTALS CONV...c.oooiviiirinrissrniinsninnins | ceees 04/15/2013| MARKETS LLC 94,814 1,404 0 corernennnneD8,087 | i | e 36,726 | ...... 36,726 | ....... 1,364 | [
4899999. Total - BONAS = HYDIIA SEOUMTIES. .....rvuuiesiisiiesersaresstis st | srnssensse 469,582 | ... 356,404 ...346,068 336,417 | i 0 | s 7435 [ i 0 | s 7135 | o 0 ] 371,052 | 0 | 98,529 | ... 98,529 | ........ 2971 | ... XXX XXX....
8399997. Total - Bonds - Part 4........c.ooiiiiiiiiiiiiici e ...1,610,168,430 |...1,541,424,233 |...1,615,860,843 | ..... 471,996,958 ..(3,818,874)| ...... 336,883 | ....(4,155,757) | ..... (46,848) | ...1,607,636,908 | ...... 83,182 |..2,448,337 |..2,531,519 | 20,853,503 |...... XXX... [ XXX....
8399999. Total = BONGS. ... ...1,610,168,430 |...1,541,424,233 |...1,615,860,843 | ..... 471,996,958 .(3,818,874)| ...... 336,883 | ...(4,155,757)] ..... (46,848) | ...1,607,636,908 | ...... 83,182 |..2,448,337 |..2,531,519 |20,853,503 |...... XXX... [ XXX....
Common Stocks - Industrial and Miscellaneous
009363 10 2| AIRGAS, INCORPORATED.. N 05/29/2013| MUNDER... 140,149 ...123,242 67,277 | .ovvveevvvnns | o 72,873 | ... 72,873 | ..........540 |...... XXX...
PIEDMONT INVESTMENT
020002 10 1|ALLSTATE CORP JOT 04/05/2013| ADVISORS - ..82,573 |... . 0 L7693 | | 004,880 | .. 4,880 | 419 [ XXX...
031100 10 O [AMETEKINC.....cooviiiririiieineircieineieensieisninenens | e 05/29/2013| MUNDER 575.000 24,698 | .o XXX | 20,384 | e 21,603 | ......... (1,219) | oo v | e (1,219) [ oo 20,384 | .o | 4,314 | 4314 | 35 ] XXX...
PIEDMONT INVESTMENT
031162 10 O |AMGEN, INC.....ovvmierriirierirerieceneeiseisesieniesenee | e 04/30/2013| ADVISORS | ... 31,603.000 | ......... 3,367,008 |............ XXX | e 2,156,879 | ......... 2,727.971 | ... (571,002) | vvvverrerveis | eeereeererineines | v (571,092) | ceveovererrinen | e 2,156,879 | ..oovrvvrrnenn | 1,210,129 |..1,210,129 | ......14,853 |...... XXXeoo | Lo
032095 10 1|AMPHENOL CORP........cccovrmrrrirmrreirersniseirenssisnies | e 05/29/2013{ MUNDER..........cocovvvervririierniins | vverenns 1,825.000 | ..coconne 143,004 |............ 2,9, RN IR 74,405 | oo 118,078 | ....... (43,672) [ ovvvererrverinnns [ rervrnrireniiens | v, (43,672) | covovvrvvrerivns | v 74,405 |...cccovvvvens | .....68,599 | ......68,599 | ...........383 | ...... XXX.oo [Luvoenee
PIEDMONT INVESTMENT
037833 10 0 |APPLE COMPUTER........ccocommiierinrineereniseinernnnins | ceeee 04/22/2013| ADVISORS | ... 1,395.000 | ............548,424 | .......... XXXoroooer | o 383,247 | ..o 743577 | ..... (360,330) | .vevvereeerrenns | erereeereniiseinee | e (360,330) | cvvveverrercens | i 383,247 | oo [ 165,177 | ..... 165,177 | .oveees 3,697 |...... XXX...
092480 64 3 |BLACKROCKLIQFUN - TEMPCASH........cccconvvennns | ceene 06/12/2013| VARIOUS.........coovvverinrrircrirens 100,000,000.000 0 | vevvveervrrvnes | 000100,000,000 | coooveovecis [ eevriveiinniins [ vvrireinenn0 [ e 841 [ XXX...
099724 10 6|BORG WARNER INC.......c.ocvurrireiriineieeiieniesines | ceeee 06/03/2013| MUNDER...........ovvverierereirnsrinnns | e 700.000 . cerenerennnD0,134 | (23,716) | cvoveererrenees | eerneennrrneriies [ ereeeee(23,716) [ | 28,418 | i | 000 29,476 | 1029476 | s | e XXXeo | Lo
118255 10 8|BUCKEYE TECH COMMON STK....cocooree | ceene 05/24/2013 VARIOUS........ccoovvverrerrverrerns | conee 123,560.000 | ......... 4,622,194 | ... . ,567, ...088,485 | ....... (42,967) 3,550,460 .1,071,733 |..1,071,733 | ...... 20,642 |...... XXXeoo | Lo
140288 10 1| CAPITAL LEASE FUNDING........ccovviirerniiieniirninnes [ e 06/14/2013{ SNYDER CAPITAL.......ovvvvrevins | enee 274,200.000 | .......... 2,328,365 1,527,2% | ..... (857,6858) | ....ovvererirriis | e | e (857,658) | .vvvverrircinn | i 669,636 | .....ccovrrrinnn ..1,658,729 |..1,658,729 | ...... 41,816 |...... XXX | Lo
PIEDMONT INVESTMENT
17275R 10 2| CISCO SYSTEMS, INCORPORATED, JOT 05/07/2013| ADVISORS | ... 20,546.000 | ............ 417,701 | oo XXX | s 352,775 | coooerern403,729 | 1.ii(50,954) [ oo [ e | e (50,954) [ESSTTRR I 64,926 | ...... 64,926 | .......3,493 |..... XXX...
18683K 10 1 |CLIFFS NATURAL RESOURCES, INC. v [ 04/17/2013| VARIOUS........ccoovvverrnrrircrirenis | v 63,051.000 | ......... 1,103,461 |... XXX | 1,627,364 .(429,518) ] .. 97,847 | e | (94,386) | ... (94,386) | ........2,624 |..... XXX...
20825C 10 4[CONOCOPHILLIPS.........coooomerrrimrinerieeirseiressisnnns | ceene 05/14/2013| HERNDON 32,297.000 2,005,635 XXXeovvooe | e 1,743,348 | ........ 1,872,903 | .....(129,555) | .ooovvrevremrrnes [ v | v (129,555) 262,288 |..... 262,288 | .....21,316 |...... XXX...
216648 40 2| COOPER COS, INC......ccovvuirierierirneerenineeieriennes | ceene 05/29/2013| MUNDER 200.000 22,173 ). 9.0 TN IS 14,104 | oo 18,496 | ceiea(4,392) [ o | e [ i (4,392) | oo | v 14,104 | oo | s 8,069 | ........ 8,069 | ..coocovvrnb | XXXeo | Lo
PIEDMONT INVESTMENT
233331 10 7|DTE ENERGY CO....ooovvrvieririirnennienerneiersseenenes | e 04/30/2013{ADVISORS | ... 37,157.000 | ......... 2,684,479 |..cooovenee XXX oovrs | v 2,091,736 | ....... 2,231,278 | .....(139,541) | coovooevereriivrns | e | v (139,541) | cevvvverevviines | v 2,091,736 | .ooovreriienins [ e 592,742 |..... 592,742 | ... 39,598 |..... XXX | Lo
PIEDMONT INVESTMENT
247361 70 2| DELTA AIRLINES INC.....cooovvverrenrirerrseineiseiiienis | e 06/13/2013| ADVISORS | ... 90,929.000 | ......... 1,628,504 |... 1,839) | covverrrineins | e 1,128,212 [ s 02500,292 1.....500,292 | oo | e XXXeoo | Lo
249030 10 7 |DENTSPLY INTLINC.... 05/29/2013| MUNDER..........cooomirrerirerinienins | e 1,900.000 | ..ocvvvrenns 79,619 |... (8,778) [ oovvrvvvvrine [ v 06,481 | i | 000 13,138 | 13,138 | 221 | XXXeoo | Lo
PIEDMONT INVESTMENT
254709 10 8 |DISCOVER FINANCIAL SERVICES.........ccccouvvviverns | e 05/16/2013| ADVISORS | ... 33,200.000 | ......... 1,529,929 |............ XXXeovooe | e 1,115,787 | ......... 1,279,860 | ..... (164,073) | oo | ceveeinveineiiens | v (164,073) | covooverevevinen | v 1,115,787 | v | s 414,142 | ... 414,142 | ... 11,288 |...... XXX | Lo
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25470F 10 4|DISCOVERY HD....cocovrrrrrmrireimerissrsensesisseessnins 05/29/2013| MUNDER 22,375.000 | ......... 1,759,501 [ ..cvoreree XXX | e 1,116,507 (303,858) | ....ovvvrrereria | ererererneerireinnee | eerene(303,858) | oo | e 1,116,507 | .ovoveeciens | e 642,994 |..... 642,994 [
26168L 20 5|DREW INDUSTRIES........ccocovrmririririiririniiersireirenns 06/28/2013{ SNYDER CAPITAL.......ocvvrvrveres | vvvnee 15,922.000 | ............ 628,867 | ...coooooe. XKXecivie | e 171,922 (341,563) | oo | cerrerrneinnenninns | eeeeene(341,5683) | oo [ e 171,922 | oo | e 456,945 | ..... 456,945 I
STATE STREET GLOBAL
26817R 10 8|DYNEGY INC 06/27/2013| MARKETS LLC 0.007 ceevrerennennnnes | evvneennnnnnnes |0 [ [ [ | | e 0 [
29266R 10  8|ENERGIZER HOLDINGS INC.......cccovvrvmerirerirrernens 05/29/2013 VARIOUS.........covvriervmrrcririris | cvri 14,710.000 | ......... 1,443,480 | ...coooee XXXeiris | e 1,173,09 | .........1,176,506 | ......... (3,410) | oo | e | erreennee(3A10) | o | v 1,173,096 | oo | e 270,385 |..... 270,385 [
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASHINGTON 05/23/2013{ VARIOUS........ccorvrvrrriiriirnrnns | vriae 45,525,000 | ......... 1,761,519 | oo e XXX | s 1,653,067 (138,078) | oo | wvves 27,921 | 000rri(165,999) | covvoveveviiins | i 1,625,147 | oo | e 136,372 |..... 136,372 [
PIEDMONT INVESTMENT
30231G 10 2| EXXON MOBIL CORPORATION 04/29/2013|ADVISORS | .......39,060.000 | ......... 3,451,823 | oo XXX | i 2,863,564 (517,079) | vvvvevvreeenernns | evvereneenseinnne | oeeeene(B17,079) [ oo | e 2,863,564 | ...cooovrrrerinn [ e 588,259 |..... 588,259 [
302941 10 9| FTI CONSULTING 05/22/2013| SNYDER CAPITAL.......cccovvriverer | +0.....31,130.000 | ........ 1,149,062 (196,742) ..830,548 | oo [ 318,514 |..... 318,514 [
307000 10 9 |FAMILY DOLLAR STORES 06/03/2013| MUNDER... ..41,464 RUAY5) | s DR
316175 20 7 |FIDELITY INSTL CASH 04/01/2013| PRIOR YEAR INCOME
PIEDMONT INVESTMENT
345370 86 0|FORD MTR CO DEL 06/28/2013{ ADVISORS | ... 70,627.000 | ......... 1,096,776 (104,572) | cooovvovrevvrernne | cvrervnrivennnes | eernnne(T04,572) | o | vriernnnn 805,474 | s [ 291,302 |..... 291,302 | I
34964C 10 6|FORTUNE BRANDS HOME & SECURITY.... 04/29/2013| MUNDER..........oovvverireirnerisrines | cere 11,500.000 | ............ 422,222 (97,035) | ovvveererennens | eeerneernneinerine [ eeeeene(97,085) [ oo | c0ereen238,995 | s [ 183,227 | ..... 183,227 [
375558 10 3| GILEAD SCIENCES, INC 04/25/2013] HERNDON........ccovveeirierirerirniens | rriens 40,547.000 | ........ 2,102,500 (640,809) ..1,254,220 |..1,254,220 [
413875 10 5|HARRIS CORP 04/17/2013{ HERNDON........c.covvverrririirerniinne | vrenee 21,502.000 | ............ 905,580 | ....oevrere XXX i | i 978,829 | ..o | e | e e | o0 | v [ 978,829 [ | (73,249) | ..... (73,249) | . [
421933 10 2 |HEALTH MGMT ASSOCIATES. 05/02/2013| HERNDON..........ocvrmrrnirierirenens | cenee 225,090.000 | ......... 2,555,599 | ..oovrrere XXX | v 1,720,901 (376,938) | ..o | v | eeernen(376,938) [ oo | e 1,720,901 | s | 834,698 |..... 834,698 [
PIEDMONT INVESTMENT
423452 10 1|HELMERICH & PAYNE COMMON STK 05/22/2013{ ADVISORS | ... 22,634.000 | ......... 1,442,272 | oo e XXX i | s 1,253,691 (20,699) [ ..vovererrererins [rverrvenererinnne [ e 20,699) | v | v 1,253,691 | oooveevvrres [ 188,581 |..... 188,581 | I
427866 10 8|HERSHEY FOODS 04/29/2013| HERNDON........c.ovvvrirrerierincins | cvrie 10,276.000 | ............ 910,087 | ..cvvoereee XXX | s 760,250 ceevnerinneennnins | ernerneeennnnns | e [ [ 760,250 | ..o [ 149,836 |..... 149,836
45774N 10 8|INNOPHOZ, INC. COMMON STK 05/16/2013| SNYDER CAPITAL......ovvvrerirenes | crreeas 50,453.000 | .........2,667,253 2,325,502 (20,562) | . IRV K172 R B 341,751 |..... 341,751
464287 48 1|ISHARES RUSSELL MIDCAP GROWTH.. 05/29/2013| MUNDER 22,275.000 | ......... 1,626,792 | ..ocooeee XXXoiiis | e 1,434,332 (18,870 [ ..o [ vervenerernnne [ oereeed(18,870) | oo | v 1,434,332 | oo [ 192,460 |..... 192,460
465685 10 5[ITC HOLDINGS CORP......cccovrvmrririrrererinrrierienes 05/29/2013| MUNDER 375.000 32479 | e XRX e | e 16,363 (12478) | ..vevvevvevris | errvrenerennrinns [ overeen(12,478) [ oo [ v 16,363 | ..o | s 16,116 | ...... 16,116 [
PIEDMONT INVESTMENT
46625H 10 0|J P MORGAN CHASE + CO....ooovovvrvrieinrirrireniininns 05/21/2013{ADVISORS | ... 56,278.000 | ......... 2,926,665 | ......o... XXXuvvis | e 1,899,770 | ........2,474,544 | ....(BTATTA) | oo | v | e BTATTAY | i | v 1,899,770 ..1,026,894 |..1,026,894 | I
481165 10  8|JOY GLOBAL INC 04/11/2013| MUNDER 25,275.000 | ......... 1,388,767 [ ..ovreree XXX | e 1,416,917 | ........ 1,612,040 | .....(195,123) | ceovvvrvrrrvnrrnes v | eeeenn(195,123) [ o | e 1,416,917 | oo | o (28,150) | ..... (28,150) [
489170 10 0 |KENNAMETAL, INC 05/20/2013{ SNYDER CAPITAL.....coovvvrvrveres | vrvne 36,230.000 | ......... 1,466,910 | ..ooeee e XXX | e 694,891 | .........1,449,200 | .....(754,309) | ...covrivrvvrer | crverrrerevrennee [ ereeeee(754,309) [ v [ v 694,891 | .o [ 772,019 |..... 772,019 | I
494368 10 3 |KIMBERLY CLARK CORP 04/02/2013| PRIOR YEAR INCOME . ceevnerennennnnis | v | o0 [ [ | | s | e 0 [
50015Q 10 0|KODIAK OIL & GAS.. 05/29/2013| MUNDER... .2,050.000 | ...oovveer. 18,355 | oot XKX s | e 10,681 | e 18,143 | (7,462) | oo | v | v T82) | o | e 10,681 | s | e 7674 | ... 7,674 [
501889 20 8|LKQ CORP 06/03/2013| MUNDER... .2,725.000 (34,560) [ ..oovvrerrrrerene [ vervrnrreinnine [ oereend(34,560) | oo [ virenrnn22,937 [ | e 42,852 | ... 42,852 [
52470G 30 4|WESTERN ASSET INSTIT CASH RESERVES/CL O 06/19/2013| VARIOUS.. . 1100,000,000.000 | ..... 100,000,000
580645 10 9|MCGRAW HILL COSINC......ccovrvrierrrirrererireinirnens 04/17/2013{ HERNDON........co.vvvrervrreirerinrinns | v 18,258.000 | ........... 946,053 . .
592688 10 5|METTLER-TOLEDO INTL 05/09/2013| MUNDER........ccoovvvervrerernenrirninns | oveereeens 650.000 | .....c...... 146,441 (54,895) [
594901 10 0 |MICRO SYSTEMS, INC 06/13/2013| MUNDER.........ovvvvererreririrrines | cereens 42,450.000 | ......... 1,778,159 (844,982) [
PIEDMONT INVESTMENT
609207 10 5|MONDELEZ INTERNATIONAL.......coevevirvrrnireriniinns 05/14/2013{ ADVISORS | ... 39,060.000 | ......... 1,209,052 | ...oovoee XXX v | i 958,577 (36,281) [ .veevererrervens [ everivrverernnne [ oereend(36,281) | o | v 958,577 | .vveerererinns [ o 250,475 |..... 250,475 [
60934N 58 3| MONEY MKT OBLIGS TR....ccsvvumirrerirerereersnineinn 06/13/2013| VARIOUS.........coovvrrrvrrrrcrirens 100,000,000.000 | ..... 100,000,000 | ...ovverree XXX s | e 100,000,000 100,000,000 | ..oovvreererens [ e [ v 0 [
PIEDMONT INVESTMENT
61166W 10 1 |MONSANTO CO 04/05/2013| ADVISORS 823.000 86,411 , [
611740 10 1|MONSTER BEVERAGE CORP 05/29/2013| MUNDER..........covvverierirneirineinnns | v 650.000 | ....covvvnce 35,704 (11,908) | ..vovvereerrnins | erverieennnninnee | eerereen(11,908) [ oo [
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61747C 71 5|MORGAN STANLEY INST LIQ/PRIME/INST............ |..... 04/04/2013| VARIOUS.........coovvrrerrrrrierirens .50,000,000.000 (V] PO IR 50,000,000 | ..ovvurerreeries | ererrrreereninee | e (VN I 3,222 |...... XXXt | v
665531 10 9|NORTHERN OIL & GAS.... R 04/03/2013| VARIOUS... 2,475.000 | .coooereee 33,713 [ XXX | 80,796 | 81,630 | e (833) [ i | o000 8,206 | e in(6,039) | e | 38,891 | i | e (1,877) | oo (1,877) |.
678026 10 5|OIL STATES INTL, INC e 05/29/2013| MUNDER... .3,750.000 | .......oee.351,329 | oo XKX i | 0000 190,950 | 0.268,275 | 1o (T7,325) | oo [ e | eereeeene(T7,325) | v | 190,950 | oo [ 160,379 |..... 160,379
PIEDMONT INVESTMENT
68389X 10 5| ORACLE CORPORATION.......ccocmivrmrimirrerinerinenins | eeee 06/21/2013| ADVISORS | ... 21,077.000 | ..coooonee 637,151 | .o )90 O IS 602,060 | ............ 702,286 | ..... (100,225) | ...vovververreie | evereeereriineines | v (100,225) | cvooververceen | e 602,060 | ...coovvrrirrne | e 35,091 | ...... 35,091 | [ v XXXeoo | Lo
717081 10 3|PFIZER, INC.....coooviviiiriiseneieiiesieeiseeiseianes | eeee 05/08/2013 VARIOUS........coovevvrrinrincrinris | cvrinns 44,036.000 | ........ 1,264,339 | ... XXX eovoer | i 963,653 | ......... 1,104,423 | ..... (140,770) | vvovvervireniis | ceeeereveiiseinens | v (140,770) | cevoveverererecinn | v 963,653 | ..o [ e 300,686 |..... 300,686 | ...... 19,845 |...... XXX | Lo
727010 10 4 |PLAN INVESTMENT FUND MONEY MKT....... | ... 04/03/2013| CITIGROUP GLOBAL.........ccccconee | e 100,000.000 100,000 0
75605Y 10 6 |REALOGY HOLDINGS CORP. ... | 05/31/2013| WAMCO. 4,653.000 .235,149 . 0
78388) 10  6|SBA TELECOMMUNICATIONS.......ooovvveririirnrrirnens | v 06/03/2013| MUNDER... v 1,275,000 | vierrn95,406 | i XXX | i 43,962 | 90,551 | ....... (46,589) [ ...vvvecerrrirein | eeerereiineiieries [ e (46,589) | ..o
78462F 10 3| SPY EXCHANGE TRADED FUNDS.........ccocomervrmur | v 05/03/2013| MORGAN STANLEY.........cooccvurr | wonee 279,227.000 | ...... 45,130,617 |......... XXX...o.e | ......33,506,901 | ....... 39,764,717 | ..(6,257,816) | ..ooovvvrererecens | v | e (6,257,816) [ ..o
PIEDMONT INVESTMENT
808513 10  5|SCHWAB (CHARLES) CORP.... ...|05/02/2013| ADVISORS | ... 17,918.000 | ............ 294,709 | ..coooereee XXX | i 299,819 . 0
854502 10  1|STANLEY BLACK & DECKER... ... | 06/03/2013| MUNDER 22,975.000 | ......... 1,849,372 [ .o XXX | e 1174773 | e 1,699,461 | ..... (524,687) | .vvvvercervries | eeeeeerneniineiines | cvrennd (524,687) | .c.oocverrernen
85571Q 10 2| STARZ - LIBERTY CAPITAL......cocoomirrerimrererierinnns [ e 05/29/2013| MUNDER... 0
858912 10 8|STERICYCLE, INC....coocovvurrircirrrinrieeiiesiscirsseisees | e 05/29/2013| MUNDER... cernrennenn 13,898 | s XXX [ ree00025,955 | 62,957 | ....... (37,002) [ ..o | e [ v (37,002) | oo
868157 10 8| SUPERIOR ENERGY SERVICES........c.cccccomivervvennns | crene 06/05/2013| VARIOUS.........covvvverrmrrrerirenns | 20.73,981.000 | ......... 2,072,608 | ...oooree XXX v | e 1,906,856 | oo | e [ | e 17,930 | coooove (17,930) | vvvvvvvrine
87162H 10 3[SYNTELINC...ooovivieieeirriieeiciieeseeseiseiseniesinns | oo 05/29/2013| MUNDER..........coovverrerernrinrinnne | rerereenn8650.000 | wovivocinncs 41,780 [ .o XXX | e 34,834 | 34,834 0
PIEDMONT INVESTMENT
896818 10 1 |TRIUMPH GROUP INC o 05/21/2013| ADVISORS | .. 19,348.000 | ......... 1,432,667 |... . 0
899896 10 4| TUPPERWARE CORP, R 06/03/2013] MUNDER..........coovieernrirrirnriieins | crnrirennn 675.000 | ..ovrvrrnnns 54,139 | ... XKX e | e 18,323 | 43,268 | ....... (27,945) [ .o [ [ v, (27,945) | oo
902681 10 5 UGI CORP....oevvrrercerrinirseeteeieeisseessssisensenienins | eees 04/23/2013| SNYDER CAPITAL......oovvvrrerirenes | crre 16,340.000 | ............ 655,100 |............ ). T IS 381,394 | ..coooone 534,481 | ..... (153,088) | ..vvvvverererrrnns | wrvreerenineines | cerennd (153,088) | ..vvvvvnernen
PIEDMONT INVESTMENT
902973 30 4 |USBANCORP.......ooovrirereierreinnrierirereeseseeissisenes | eene 05/03/2013| ADVISORS | .. 84,440.000 | ......... 2,754,334 | ............ XXX eovvee | e 2,032,211 | ......... 2,697,014 | ..... (664,803) | ...ooovverererrrie | e | e (664,803) | ...oovvevnernen
STATE STREET GLOBAL
911363 10 9|UNITED RENTALS TR L.ovvivveiiciverereriseirsnrssienns [ e 04/01/2013| MARKETS LLC 0.170 10 XXX....... 5 . 0 5 | o | e 51 s 5 | e [ XXX [ Lo
PIEDMONT INVESTMENT
913017 10 9|UNITED TECHNOLOGIES CORP........coccmmrvmerrrerirns | ceeee 04/05/2013| ADVISORS | ... 1,106.000 | ..cooovevene 102,167 | ooovvvnnes XXX eorvoer | e 90,703 | covvrvrneene 90,703 (VN OO ISV 90,703 [ ..vvererrrvrirne [ e 11,464 | ... 11,464 | ........... 592 |...... XXXeoo | Lo
PIEDMONT INVESTMENT
918204 10 8|V F CORP....cccvtreercrirerieceeeiseiserienieseeesssinnns | eeee 05/17/2013| ADVISORS | ... 12,180.000 | .......... 2,224,830 | ... XXXoovves | e00rnn 1,667,322  .......... 1,838,815 | ... (181,492) | .o | e | v (181,492) | cevvovvvrvvvvvens | e 1,657,322 | oo [ 567,507 |..... 567,507 | ......10,597 |...... XXXeoo | Lo
91911K 10 2 |VALEANT PHARMACEUTICAL INTL.....ovoivvrriirnrins | e 05/14/2013| VARIOUS.......oovvvveirinniirenins | v 1,669.000 | ....ccoveee 126,995 | ..o XXX [ 21,109 | 99,756 | (78,647) [ v | e | v (78,647) | ovvvvvrriaens | e 21,109 | i [ 105,886 |..... 105,886 | .ooovvvrvrinnns | e XXX | Lo
PIEDMONT INVESTMENT
92343V 10 4 |VERIZON COMMUNICATIONS, INC.......cooerrerermrerne | eeee 05/07/2013| ADVISORS | ... 15,856.000 | ............ 825,461 | ..coooereee XXX | s 574,977 | oo 686,089 | ..... (T1,113) | s | e | e (AR [T I ST497T | s [ 250,485 |..... 250,485 | ...... 14,532 |...... XXXeoo | Lo
97381W 10 4 | WINDSTREAM CORP... OO 04/15/2013| PRIOR YEAR INCOME............... . 0
G1151C 10 1 |ACCENTURE PLC [ 04/25/2013| VARIOUS..........cooverrervneicrirnrins | cvvi 12,388.000 | ............ 959,636 | ....ooerre XXX | e 865,844 . 0
G4412G 10 1[HERBALIFE LTD.....evovivriririerierieneienissineiiennes | ceees 04/29/2013| MUNDER 35,650.000 | ......... 1,352,566 | .....ooee. XXXeorrioe | o 1,174,311 0
P31076 10 5| COPAHOLDINGS SA.......ccccosiviminiiceieninriinicnnns [ 05/14/2013| HERNDON. 7,562.000 | .........1,009,261 ...378,879 ..752,041 | ... (373,162) v [ | (373,162)
31339 10 7| FHLBI oot | e 06/30/2013| VARIOUS.........coverrerrrerieniririns | cvviens 30,385.020 | ......... 3,038,502 3,038,502 . 0
411511 50 4| Harbor Cap App INSt ..o | s 06/30/2013| Fidelity.........ccoovrvevereriririnriennis | e 1,403.740 0
316146 10 9| Fid IV GrBond .......ovvumverreecreeiseieriesieeeseeinns | e 06/30/2013| FIdelity........ooeverrerrercrieerrerianes | cvvenna 28,327.020 0
189182 27 7| AINZNFI DIV Val | ..o [ 06/30/2013[ Fidelity.........coovrvvevererererirnrienni | e 1,473.740 0
74253Q 74 7| PIFMid Cap BIENd | .....coouvvmieeiicriececieiseieeins [ 06/30/2013| Fidelity. 5.248 0
880196 50 6| Templeton Foreign AD ...........cccoomeeemerencirneerneninnes | coeee 06/30/2013| Fidelity.........vvvrevercererierricrienes 17.978 0
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SH'ELD OF MICH'GAN

SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 11 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock Stated or
i Number of Adjusted Valuation Year's Temporary Change in Exchange Carrying (Loss) (Loss) (Loss) Dividends |Contractual| Market
CUSIP g | Disposal Shares of Carrying Increase/  |(Amortization)/| Impairment | B./A.C.V. Change in Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year| Date (a)
780905 84 0| ROYCE PENNINV ...oiiviiririierieeeceiseiseerienies | e 06/30/2013| Fidelity........ovverererrererreerrnerines 0
197199 80 5| Columbia AcOm USA ........cccoovevrmrimienrncniiveirennns [ e 06/30/2013[ Fidelity.........ccoovvveverereririnriennis | e 1,408.050 0
015570 20 3| Alger Midcap Growth .........cooceeeeenermcriererneernnninnees | eeee 06/30/2013| Fidelity. 0
701769 10 1| Parnassus EQUIY ........ccoovereerreeencincrenesesiee | s 06/30/2013| Fidelity. 0
880199 30 2| Templeton Growth ADV .........cccooeuumrinmivcciineiicinns | e 06/30/2013[ Fidelity.........cooorrermererirreirnerinniin | e 3,414.610 0
018918 23 5| AlINZ DIV VAl ..ecvorririeiiieeeiseeseniseeseeienes | e 06/30/2013| Fidelity........oevererercererererierinenes 0
018913 10 3| All/Bern Intl Val ......c.cooouvivverieriinicsiiseivereninns | e 06/30/2013| Fidelity. 0
416645 60 4| Hartford cap APP Y w.ocveecveerirerineenerineieiiesiseenes | ceens 06/30/2013[ Fidelity.........cveuevrerrrerereerneriineens | cerireees 2,618.460 0
74441C 10 5| Prud/id Midcap GR A .....cccvevirivrinienireivevieriins | e 06/30/2013| Fidelity. 0
316184 20 9| Fidelity Magellan K [ 06/30/2013| Fidelity. 0
316066 84 4| Fidelity Value K .......cccoveuuvvecrierinereniecineiseiiinnis | e 06/30/2013| Fidelity. 0
92646A 82 3| Victory SplVal | ......ccooevviiiciiciiciciincsciieis | e 06/30/2013| Fidelity. 0
315792 28 3| Freedom KINCOME ......ccovveuivmerirerireercriseierienins | e 06/30/2013| Fidelity. 2,357.690 0
315792 27 5| Freedom K 2000 ........cccouvmivirerirereninieninniienieniins | ceene 06/30/2013| Fidelity. 0
315792 25 9| Freedom K 2010 ......coovevvvmevreeieineriereeeesenieninnes | e 06/30/2013| Fidelity. 534.183 0
315792 24 2| Freedom K 2015 .......ccoovvvirierierineienenienienines | e 06/30/2013| Fidelity. 0
315792 23 4| Freedom K 2020 ........c.coovemrenrimneeneeinrinsinenienines | ceeee 06/30/2013| Fidelity.........ccorrerrrrerireinerinnien | e 6,475.730 0
315792 22 6| Freedom K 2025 ........c.cooovvevererncemerierinericnienennee | oo 06/30/2013| Fidelity. 0
315792 21 8| Freedom K 2030 ........ccceuvvivinriiiniicniinniccirenians | e 06/30/2013| Fidelity. 0
315792 19 2| Freedom K 2035 ........ccovvvmeereeineemenneriseisenieninnee | ceeee 06/30/2013| Fidelity. 0
315792 18 4| Freedom K 2040 ..o | e 06/30/2013| Fidelity. 0
315911 76 8| Spartan 500 Index-Inst Class ..........ccoevvererneerrrernnees | coeee 06/30/2013| Fidelity. 833.932 0
74441C 80 8| Prudld Midcap GR Z ......ccoueverereeeririnrrrerienercnies | e 06/30/2013| Fidelity. . 2.582 0
701769 40 8| Parnassus EQINCIS .......cccoovvvviiniivciinninciieiiinns | e 06/30/2013| Fidelity.........cocovvererenrircnricnriecns | s 103.109 0
78081A 30 3| Royce PA Mutaul Inst .. [ 06/30/2013| Fidelity........oevorerervercrrerinerirenes | veereeens 781.519 0
47803W 40 6| JHDSCPL Vall [T (PO Fidelity. 5.274 . 0 .
9099999. Total - Common Stocks - Industrial & MiSCElIANEOUS. .......c...ovvrririririssrissiensissisersssresssesenssssssesssnssssnsssnsessseessssesssesenes | eoeed 12,451,048 | covviie XXX oiiiinen | s 441,634,118 | ....... 92,013,922 | (16,548,192 0| . 497,782 | ..(17,045,974) | ..o 0 | oo 437,433,156 31,246,864 | 31,246,864 |..... 969,303 |...... XXX... .
9799997 Total - CommON StoCkS = Part 4.........ociiiniiiiissnisnssessssssssnssessessenssssssenssnsesensssessessesssssenssnesnnes | ool 2,451,048 | oo XXX iviinns | oo 441,634,118 | ....... 92,013,922 | (16,548,192) 0] . 497,782 | ..(17,045,974) | .....cooee0 | oo 437,433,156 31,246,864 | 31,246,864 |..... 969,303 |...... XXX... [ XXX....
9799999. Total - COMMON SHOCKS.........iviuiiiiiiiiiisiici s | oonnd 12,451,048 | i XK | e 441,634,118 | ....... 92,013,922 | (16,548,192) | . 0] o 497,782 | ..(17,045,974) | ..c.ococeee0 [ ooc 437,433,156 31,246,864 | 31,246,864 |..... 969,303 |...... XXX... [ XXX....
9899999. Total - Preferred and CommON StOCKS. ... sssssssssnessesssnsssnsssnssnsssessenssssssnensssesenssssssssesnse | oo 412,491,048 [ ivssce XK eiinns [ oo 441,634,118 | .......92,013,922 | (16,548,192) 0 [ . 497,782 | ..(17,045,974) | ..c.ococeo0 0 [ oo 437,433,156 31,246,864 | 31,246,864 |..... 969,303 |...... XXX... [ XXX....
9999999. Total - Bonds, Preferred and Common Stocks ..2,057,494,961 | ..... 564,010,880 | (16,548,192)| ..(3,818,874)| ...... 834,665 | ..(21,201,731) ...2,045,070,064 33,695,201 | 33,778,383 |21,822,806 |...... XXX... | .XXX....

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....1.




Statement as of June 30, 2013 of the BLUE CROSS BLUE SHIELD OF MICH'GAN

Sch. DB-Pt A-Sn 1
NONE

Sch. DB-Pt B-Sn 1
NONE

Sch. DB-Pt B-Sn 1B-Broker List
NONE

Sch. DB-Pt D-Sn 1
NONE

Sch. DB-Pt D-Sn 2
NONE

QE06, QE07, QE08, QE09



Statement as of June 30, 2013 of the BLUE CROSS BLUE SHIELD OF MICH'GAN

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation|
CUSIP /Market Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

Other Assets
SECURITY LENDING QUALITY TRUST - LIQUIDITY 0 2,426,988 2,426,878 | ...coovvvirnn,
SECURITY LENDING QUALITY TRUST - DURATION 0 12,078,706 12,336,172 | ....

9299999. Ol = OtNET ASSEES. ...ttt 14,505,694 14,763,050

9999999. OIS ...ttt ek R R 14,505,694 | ....ocoovvvriiniris 14,763,050

General Interrogatories:

1. The activity for the year to date: ~ Fair Value $.....(2,857,821)  Book/Adjusted Carrying Value $.....(2,857,721)

2. Average balance for the year to date:  Fair Value $.....29,149,832  Book/Adjusted Carrying Value $.....29,785,940

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.......... ONAIC 2: §......... ONAIC3: §.......... 0 NAIC4: §.......... ONAICS: §.......... ONAIC6: §.......... 0
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SHIELD OF MICH'GAN

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation|
CUSIP /Market Fair Book/Adjusted Maturity
Identification Description Code Indicator Value Carrying Value Dates

General Interrogatory:

1.
2.

Total activity for the year to date:  Fair Value $.....(2,857,821)  Book/Adjusted Carrying Value $.....(2,857,721)
Average balance for the year to date:  Fair Value §.....29,149,832  Book/Adjusted Carrying Value $.....29,785,940
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SHIELD OF MICH'GAN
SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During at Current
Depository Code Interest Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
Comerica Detroit, Michigan. 38,834,127 (27,579,358) | .......c.. 17,853,997 | XXX..
JPMorgan Chase: Detroit, Michigan. (8,164,785) 2,085,419 (5,201,469) | XXX..
Bank of America. TrOY, MIChIGAN. cvvvvvreirierrirnrrinssennes [ vsnrsisnsenins | cevssessisnensens | cernnsessesssssssnsesssns | s | o (60,426,947) | ......... (27,705,060) | ......... (30,038,904) | XXX..
The Bancorp Bank. Sioux Falls, South Dakota 33,598 33,699 33,711 [ XXX..
Health One Credit Union Detroit, MICRIGAN.........vvvvveeuerierrrrviiiiis | crrevviviissinnns [ sevsmsnennnssenss | soneessssessssnsssssssseesnns | s | e 1,163,095 | ..cooovrnens 1,035,611 | ovvrvvernnnn 836,698 | XXX..
Wachovia Bank AHANEA, GEOTGIA.......veevvvereecreiisrereiieenns | cereerissseeesisns | oveereesssensssins | onnersessessssssesssssnees | soressssnsesssssesssssseeness | seeseenes (68,468,517) | ....... (102,419,235) | ....... (105,672,184) | XXX..
Federal Home Loan Bank of Indianapolis....................... Indianapolis, Indiana 548,298 5,994 5,612 | XXX..
0199999. Total Open Depositorie: 0 0 | s (96,481,131) | ....... (154,542,930) | ....... (122,182,541) | XXX..
0399999. Total Cash on Deposit 0 0 1(96,481,131) 154,542,930) | ......(122,182,541) | XXX..
0599999. Total Cash 0 (U (96,481,131) | ....... (154,542,930) | ....... (122,182,541) | XXX..

QE12
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Statement as of June 30, 2013 of the BLUE CROSS BLUE SH'ELD OF MICH'GAN
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Amount Received
Description Code | Acquired Interest Date Carrying Value Due & Accrued During Year

NONE




Supplement for the Quarter Ending June 30, 2013 of the BLUE CROSS BLUE SHIELD OF MICH'GAN

O
MEDICARE PART D COVERAGE SUPPLEMENT

(Net of Reinsurance)
NAIC Group Code.....572 NAIC Company Code.....54291
Individual Coverage Group Coverage 5
1 2 3 4 Total
Insured Uninsured Insured Uninsured Cash
1. Premiums COIBCIEM. ..ot | erevesesaenas 35,204,983 |........... )%, 0 GO ISR 12,091 | ..o )99 GO S 35,217,074
2. Eamned PremilmsS........ccccceireereiieesieeiessssse s ssssssessssnsens | sessesesssinns 37,865,018 |........... XXX oveeviees | e 12,031 |........... )00 G B XXX e
3. ClAIMS PAI.......ceeieeiieieeiieieeieeeeee e ssesssssse st esssssennes | coeeinnies 34,878,307 |........... XXX v | e 2,599 | e, XXX | e 34,880,906
4. ClaiMS INCUITE........coevveereieeieere ettt ses e eneeees | severaesesnns 35,178,306 |........... XXX | e 2,599 | D00, G PR XXX
5. Reinsurance coverage and low income cost sharing -
claims paid net of reimbursements applied (8)........cceveeereereurrereereens | oveeneenes 00,9, GO URTRRRRRTEN PR XXX vviveiieians | ceveersieresssiesisssiesieens | evevissesssessssssesenad 0
6. Aggregate policy reSErves - Change...........ccovuevcueueieieirieeseeiieiees s | evesinnas XXX oo | eeereeesseeesssesssens | e ) .9, SO IS )00, S
7. EXPENSES PAIL.......cvriieiueiieiiriiiiiseiseis ettt ssssssesssnes | eesessessenees 3,922,093 |........... ) 0.% GO IOV YN — D 0.9 GOSN IS 3,922,669
8. EXPENSES INCUITED......coivieeieeiiieieiseiesetste ettt sssnsenaes | stessessssensens 3,961,593 |........... XXXooerreries | v 599 | .o ) 0.0, SO IR ) 0.0, S
9. Underwriting gain Or 10SS..........ccvveiirriieieiieieiieseese s sessssessnsenes | evsessssesnnns (1,274,881) | ........... XXX orvevereenn | v 8,833 |........... ) 0.9, SO IR )00, S
10, Cash flOW FESUIES.........cvuvvuieeierieieeiecei et | eeieeeens ) .0, CORIIN PO D.0,% GO IR )., SN IO ) .. ORI I (3,586,501)
(@)  Uninsured Receivable/Payable with CMS at End of Quarter §.......... 0 due from CMS or §.....10,263,626 due to CMS.
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